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The studies of well-posed and ill-posed boundary value
problems for partial differential equations are driven not
only by a theoretical interest but also by the fact of several
phenomena in engineering and various fields of physics and
applied sciences. The present special issue is devoted to the
publication of high-quality research papers in the fields of
the study of analytic and numerical methods for solutions of
well-posed and ill-posed boundary value problems for partial
differential equations.

The issue covers a wide variety of problems for different
classes of partial differential equations. The topics discussed
in the contributed papers are traditional for qualitative theory
of differential equations. The issue contains papers on the
existence, uniqueness, and asymptotic behavior of a classical
solution to the initial and Neumann boundary value problem
for a class of nonlinear parabolic equations of Monge-Ampere
type and on the blow-up phenomena for a modified two-
component Dullin-Gottwald-Holm shallow water system.
Some new blow-up criteria of strong solutions involving the
density and suitable integral form of the momentum are
established. Furthermore, an analytical solution for effect
of magnetic field and initial stress on an infinite general-
ized thermoelastic rotating nonhomogeneous diffusion in a
medium subjected to certain boundary conditions is studied.

The chemical potential is also assumed to be a known
function of time at the boundary of the cavity. The analytical
expressions for the displacements, stresses, temperature, con-
centration, and chemical potential are obtained. Comparison
was made with the results obtained in the presence and
absence of diffusion. The results indicate that the effects of
nonhomogeneity, rotation, magnetic field, relaxation time
and diffusion are very pronounced.

A number of papers are concerned with well-posedness
of difference schemes for approximate solutions of partial dif-
ferential equations. Interesting stability and coercive stability
estimates are established for solutions of the first and second
order of accuracy difference schemes for the inverse problem
of the multidimensional elliptic equation with overdetermi-
nation. The algorithm for approximate solution is tested in a
two-dimensional inverse elliptic problem. Moreover, stability
estimates are established for the solution of the first order
of accuracy difference scheme for the approximate solution
of the determination of a control parameter problem for
Schrodinger equations. One paper collected in this special
issue addresses construction and investigation of a third
order of accuracy absolutely stable difference schemes for the
nonlocal boundary value hyperbolic problem. The stability
estimates for the solution of this difference scheme are



established. Two authors deal with analysis of the block-grid
method for the solution of Laplace’s equation on polygons
with a slit. The error estimates obtained for solving Laplace’s
boundary value problem on polygons by the block-grid
method contain constants that are difficult to calculate accu-
rately. Therefore, the experimental analysis of the method
could be essential. The real characteristics of the block-grid
method for solving Laplace’s equation on polygons with a slit
are analysed by experimental investigations. The numerical
results obtained show that the order of convergence of the
approximate solution is the same as in the case of a smooth
solution. To illustrate the singular behaviour around the
singular point, the shape of the highly accurate approximate
solution and the figures of its partial derivatives up to second
order are given in the singular part of the domain. Finally
a highly accurate formula is given to calculate the stress
intensity factor, which is an important quantity in fracture
mechanics.

The issue contains papers on the spectrum of differential
operators and its applications. The nature of the spectrum
of the periodic problem for the heat equation with a lower-
order term and with a deviating argument is investigated.
A significant influence of the lower-order term on the
correct solvability of this problem is obtained. A criterion
for the strong solvability of the above-mentioned problem is
obtained. One paper deals with a Dirac system with transmis-
sion condition and eigenparameter in boundary condition.
Some spectral properties of the problem are studied. Finally,
spectral properties of Sturm-Liouville type problems with
interior singularities are investigated. Special solutions of the
homogeneous equation are presented.

Finally, the theory of contrasting structures in singularly
perturbed boundary problems for nonlinear parabolic partial
differential equations is applied to the research of formation
of steady state distributions of power within the nonlinear
power-society model. The interpretations of the solutions to
the equation are presented in terms of applied model. The
possibility theorem for the problem of getting the solution
having some preassigned properties by means of parametric
control is proved.

The volume is a collection of 12 accepted manuscripts
by 23 authors. The selection of the papers included in this
volume was based on an international peer review procedure.
The accepted manuscripts examine wide ranging and cutting
edge developments in various areas of well-posed and ill-
posed boundary value problems for partial differential equa-
tions. The papers give a taste of current research. We feel the
variety of topics will be of interest to both graduate students
and researchers.

Further, we are very grateful to all authors for sending
their valuable papers for the publication in the present special
issue.

Allaberen Ashyralyev
Sergey Piskarev

Valery Covachev
Ravshan Ashurov
Hasan Ali Yurtsever
Abdullah Said Erdogan
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The problem of generalized magneto-thermoelastic diffusion in an infinite rotating nonhomogeneity medium subjected to certain
boundary conditions is studied. The chemical potential is also assumed to be a known function of time at the boundary of the
cavity. The analytical expressions for the displacements, stresses, temperature, concentration, and chemical potential are obtained.
Comparison was made between the results obtained in the presence and absence of diffusion. The results indicate that the effect of
nonhomogeneity, rotation, magnetic field, relaxation time, and diffusion is very pronounced.

1. Introduction

Diffusion can be defined as the spontaneous migration of
substances from regions of high concentration to regions of
low concentration. There is now a great deal of interest in
the study of this phenomenon due to its many applications
in geophysics and industrial applications. Thermodiffusion
in the solids is one of the transport processes which has
great practical importance. Thermodiffusion in an elastic
solid is due to the coupling of the fields of temperature, mass
diffusion, and that of strain. This mater has attracted the
attention of many researchers such as [1-5]. Wave propaga-
tion in rotating and nonhomogeneous media was studied by
Abd-Alla et al. [6-8]. The extended thermoelasticity theory,
introducing one relaxation time in the thermoelastic process,
was proposed by Lord and Shulman [9]. In this theory, a
modified law of heat conduction including both the heat flux
and its time derivative replaces conventional Fourier’s law.
The heat equation associated with this is a hyperbolic one
and hence automatically eliminates the paradox of infinite
speeds of propagation inherent in the coupled theory of
thermoelasticity. This theory was extended by Dhaliwal and
Sherief [10] to include the anisotropic case. Abd-Alla and

Mahmoud [11] investigated the magneto-thermoelastic prob-
lem in rotating nonhomogeneous orthotropic hollow cylin-
der under the hyperbolic heat conduction model. Mahmoud
[12] investigated wave propagation in cylindrical poroelastic
dry bones.

Kumar and Devi [13] studied deformation in porous ther-
moelastic material with temperature dependent properties.
Othman et al. [14] presented the study of the two-dimensional
problems of generalized thermoelasticity with one relaxation
time with the modulus of elasticity being dependent on the
reference temperature for nonrotating and rotating medium,
respectively. Kumar and Gupta [15] investigated deformation
due to inclined load in an orthotropic micropolar thermoe-
lastic medium with two relaxation times. The temperature-
rate dependent theory of thermoelasticity, which takes into
account two relaxation times, was developed by Green and
Lindsay [16]. Abd-Alla et al. [17, 18] investigated radial
vibrations in a nonhomogeneous orthotropic elastic medium
subjected to rotation and gravity field. Sherief et al. [19]
developed the generalized theory of thermoelastic diffusion
with one relaxation time, which allows the finite speed
of propagation waves. Sherief and Saleh [20] investigated
the problem of a thermoelastic half-space in the context



of the theory of generalized thermoelastic diffusion with
one relaxation time. The reflection of SV waves from the
free surface of an elastic solid in generalized thermoelastic
diffusion was discussed by Singh [21]. Kumar and Kansal
[22] discussed the propagation of Lamb waves in transversely
isotropic thermoelastic diffusive plates. Thermomechanical
response of generalized thermoelastic diffusion with one
relaxation time due to time harmonic sources was discussed
by Ram et al. [23]. Aouadi [24] examined the thermoe-
lastic diffusion problem for an infinite elastic body with
spherical cavity. Abd-Alla and Mahmoud [25] investigated
analytical solution of wave propagation in nonhomogeneous
orthotropic rotating elastic media. Othman et al. [26] dis-
cussed the effect of diffusion in a two-dimensional problem of
generalized thermoelasticity with Green-Naghdi theory. Xia
et al. [27] studied the influence of diffusion on generalized
thermoelastic problems of infinite body with a cylindrical
cavity. Deswal and Kalkal [28] studied the two-dimensional
generalized electromagneto-thermoviscoelastic problem for
a half-space with diffusion. Abd-Alla and Abo-Dahab [29]
found the time-harmonic sources in a generalized magneto-
thermo-viscoelastic continuum with and without energy
dissipation. Mahmoud [30] discussed influence of rotation
and generalized magnetothermoelastic on Rayleigh waves in
a granular medium under effect of initial stress and gravity
field. Abd-Alla et al. [31, 32] studied the generalized magneto-
thermoelastic Rayleigh waves in a granular medium under
the influence of a gravity field and initial stress.

In the present investigation, the temperature, displace-
ments, stresses, diffusion, and concentration as well as chem-
ical potential are obtained in the physical domain using the
harmonic vibrations. Also, study of the interaction between
the processes of elasticity, nonhomogeneity, rotation, mag-
netic field, initial stress, heat, and diffusion in an infinite
elastic solid with a spherical cavity in the context of the theory
of generalized thermoelastic diffusion is presented.

2. Formulation of the Problem

Consider a perfect electric conductor and linearized Maxwell
equations governing the electromagnetic field in the absence
of the displacement current (SI) in the form as in Kraus
[33]. Applying an initial magnetic field vector H(0,0, H,) in
spherical coordinates (r,0,¢), i = (u(r,t),0,0). One will
consider a nonhomogeneous, isotropic medium, occupying
the region a < r < b, where a is the radius of the spherical
cavity. The strain tensor has the following components:

1
e; = 3 (ui)j + u]-)i), (1a)
1
w0y =3 (wji =), (1b)
10,, ..
ekk=r—2§(1’ u), i, j,k=1,2,3, (Ic)
ou u
i %6 = C¢ = - (1d)
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The cubical dilatation is given by (1/ )(0/0r)(r*w),
where the nonvanishing displacement component is the
radial one u, = u(r,t). The elastic medium is rotating
uniformly with an angular velocity O = Q, where 7 is a unit
vector representing the direction of the axis of rotation. The
displacement equation of motion in the rotating frame has
two additional terms:  x () x i) which is the centripetal
acceleration due to time varying motion only, and 2Q) x %
is the Coriolis acceleration, where O = (0, Q,0). Following
Sherief’s theory of generalized thermoelastic diffusion [19]
and Sherief and Saleh [20], one is going to study an isotropic
nonhomogeneous elastic medium which suffers thermal
shock. Due to spherical symmetry, the stress-displacement-
temperature-diffusion relation or constitutive equations are
given by

ou 10
0, = (2[/1+P1)5 +(/\+P1)r—25 (1"21/[)

— B (6-6,) - B,C

(2a)

u 10

;
=B (6 -60) - B.C.
The chemical-displacement-temperature-diffusion rela-
tion is given by

P:—ﬁzr—t%(rzu)+bC—c(0—Go). 3)

The governing equation for an isotropic nonhomoge-
neous elastic solid with generalized magneto-thermoelastic
diffusion under effect of rotation is given by

a(1/r2) (0/or) (r2”> B,oC B 8(9 — 00) +F
or hyor hy, oOr ’
, 4)
p |0u 2 ou
A N R TID ot B
ho [atz " at]

where A and y are Lame’s elastic constants, d;; is Kronecker’s
delta, P, is the initial stress, p is the density of the medium,
and F is defined as Lorentz’s force which may be written as

. I o (ou 2
F=He(]><H)=(yeH§$<a—l:+7u),O,0>, (5)

where 4, is the magnetic permeability, H is the magnetic field

vector, J is the electric current density, i is the displacement
vector, and ¢ is the time.
Equation of heat conduction is given by

kvio =2 42 < 0+ 0,8~ 2 (ru) + ec>
=\ 5 T e J\Pel PG 5 Iru) )
(6)

where the Laplacian operator V2 is given by V2 = (8*/or?) +
(2/r)(0/or) and hy = 2u + A + (P,/2) + [/leHg, hy is the
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coefficient of linear diffusion expansion, K is the thermal
conductivity, 0 is the absolute temperature, 6, is the initial
uniform temperature, and |(6 - 6,)/6,| < 1.
Equation of conservation of mass diffusion may be
written as
1 a 2 2 a aZ 2
DB,V = — +DcV?0 + | — +T— | C = DbV’C,
BV gy (u) + De (E)t ot
7)

where 7 is the diffusion relaxation time, 7, is the thermal
relaxation time, o, is the coeflicient of linear thermal expan-
sion, and 0, is constant, where 5, = (31 + 2u)a,, B, =
(3A + 2u)a,, oy are the components of the stress tensor,
7;; are the components of stress tensor, b and c are the
measures of thermodiffusion and diffusive effects, C is the
concentration, C, is the specific heat at constant strain, D
is the diffusive coefficient, and e;; are the components of
the strain tensor. The thermal relaxation time 7,, will ensure
that the heat conduction equation will predict finite speed
of heat propagation. The diffusion relaxation time 7, which
will ensure the equation satisfied by the concentration C, will
also predict finite speed of propagation of matter from one
medium to the other.

3. Dimensionless Quantities

Introduce the following nondimensional parameters:

* * _ ﬁl (6 B 00)
o=t u =gy, T=—"7—7"—7,
hy
« C . O . O
C - ﬁ; > Q - 2_) ij = h_lj)
0 Mo 0
b (8)
* * * 2
P=— £ =anet, To = G Mo%o>
B.
*_ 2 PG 2 _h
T =qMT =" q = ?0

The elastic constants A, y and the density p of nonhomoge-
neous material in form [32] are as follows:
A=r"1,

p=r"u, =",

)

* 2m

p=r"py P =por

Using the above non-dimensional parameters and (9) in
(10)-(14), the non-dimensional system becomes

o(1/r*)@/or) (ru) oc or
or Cor or o

or oz U5
2. (D az< 10
VT_(at+TOat2 T+81r28r

210
r2or

(rzu) + £2C> , (1)

2
(rzu) +h,V°T + hy (% + T%) C = hyV°C,

(12)

3
ou 10 2
O'”,=h1$+ zr—zg( M)—T—C, (133)
u 10 2
Ggo = 1+ hy— = (rPu)-T-C, (13b)
u 10
0¢¢ =h1; +h2r—2§(r2u)—T—C, (13C)
10/,
P=———(r'u) + h,C - AT, (14)
where
_ BiTym _ BicTohg (m +2) L2
hopc, : B, ’ ! hy '
A mbh, ch,
h T h = _Oa = 0 >
2 by B tBBs
e = Dbh,, _ 2m+h,
’ B, ’ ° ,3§D110 .
(15)

4. Boundary Conditions

The nonhomogeneous initial conditions are supplemented
by the following boundary conditions. The cavity surface is
traction free:

o, (rt)+7T,(r,t)=0, r=a. (16a)
The cavity surface is subjected to a thermal shock
T (a,t) = TyH (1), (16b)

where H(t) is the Heaviside unit step function. The chemical
potential is also assumed to be a known function of time at
the cavity surface:

P(a,t)=PyH(t), P, is real constant. (16¢)
The displacement function is as follows:
u(r,t)=0, r=a. (16d)

5. Solution of the Problem

In this section, one obtains the analytical solution of the
problem for a spherical region with boundary conditions
by taking the harmonic vibrations. One assumes that the
solution of (10)-(12) as follows:

C(r,t) =C (r) e, T(r,t) =T (r)e™, (17a)

u(r,t)=u (r)e- e(r,t) = E' (r) ", (17b)
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FIGURE 2: Variation of concentration C with radius r (thermoelastic diffusion nonhomogeneity medium).
where e = (0u/dr) + Qu/r) = (1/r*)(3/0r)(r*u). where
Substituting (17a) and (17b) into (10)-(12) yields
-1
oE' oC' or b= 7—
or & A gy, (18) (hs - 1)
or or or
X |kyhg + ky (hs + &hy) + Bhs + ky (175 + &) ]
VZT’=k1(T,+81E’+82C’), (19) [kyhe + ky (hs + &3hy) + Phs + Ky (e1hs + &)
1
VE' + h,V*T' + hek,G = hyV*C'. (20) Rl R
Applying the operator Laplacian operator V> to (18), we x [k kyhg + B (kyhg + ky (hs + &hy)) + ki kye hg)
obtain
B,k .
(VP =B)E' =VvC' +V’T". (21) by = Th-1) ky =iw (1 +iwT,),
5

F 19)-(21), btai . . .
rom (19)-(21), we obtain ky =io(l+ior),  B=-(0’+0+2i0Q).

(V' +p, V' + b,V + 1) (E,T,C") =0,  (22) (23)
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Equation (22) can be factorized as

(v+ @) (¥ + Q) (V + @) (£ 1.C') =0, 29

where Q?, QJ, and Q2 are the roots of the characteristic
equation

Q° +5,Q" +b,Q* +b, = 0. (25)

The solution of (24) which is bounded at infinity is given by

3
T (r,w) = % Z B; (w) Ky, (er) ’
j=1
3
E (r,0) = % Y B @K, (Qr), (@6
j=1

.

3
dmm=%2ﬂw&ﬂq¢
£

where B;, B}, and B;’ are parameters depending only on w and
K, is the modified spherical Bessel function of the second
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kind of order 1/2. Compatibility between (26) along with (19)
and (20) will give rise to

Substituting (26) into (17a) and (17b), we obtain

3 .
T(r,t) = % Y B @K, (Qr)e,  (28)
j=1

(@ - k1) (h5Q] - hsks) - ek 1,Q; ; |

B’. (w) = J J J B. w) ) , — L B’- K ) twt’
j Qerk, + ke (h5Q§ ~ heky) i o e(r,t) \/;]; i (@) Ky (Qjr)e (29)

" 51k1h4Q? + Q? (Qi - kl) 1 <&y it

B} (w) = B; (w). C(r,t)=—=) B (wK r)e .
1O Qe+ ke (@ k) 0= ]Zl J @K (Qr)e (30)



Abstract and Applied Analysis

600
500
g
5
£ 400
s
E
5 300
QL
=
200
100
o+——7F—"——F——7T"—7T 7T T T T 7
1.0 1.2 14 16 18 20 22 24 26 28
r
t=03,0=12,1=04
— m=04
--—- m=0.8
‘‘‘‘‘‘ m=1.5

FIGURE 7: Variation of displacement u with radius r (thermoelastic

nonhomogeneity medium).

0
)¢
-500 -
~1000 1
-1500 |
~2000 |
~2500 1
~3000
-3500 |
-4000 {
-4500 4 .

The temperature

£=03,Q=121=04

— m=04
--—- m=0.8
‘‘‘‘‘‘ m=1.5

FIGURE 8: Variation of temperature 6 with radius r (thermoelastic

nonhomogeneity medium).

Integrating both sides of (29) from r to infinity and assuming

that u(r, t) vanishes at infinity, we obtain

(@~ k) (1sQ = hky) ~ sk

1 3
u(r,t) = —
NG JZI Qs +kyey (s Q2 - hek,)

x B; (w) Ky, (Qjr) ",

(3D

Radial stress
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FIGURE 9: Variation of radial stress o,, with radius r (thermoelastic
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From (13a), (13b), and (13c)-(14), we get

1 3
0, = W;Bj ()

(@ 1) (05 ) s
Q?52k1 +kg (hSQ? - hﬁkl)

Qierk, +kyey (hsQi—hek,)
(Q§ —k, ) (h5Q§ _hékz)_€2k1h4Q§

(hy+hy) —

h .
x Kijp (Qr) = Ko (Qr) e
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- h 3
08 om0
1 3
“w Ko ().
2 —ky) (hsQ? = hk, ) — &,k h,Q
L (Q} - k) (hsQ; — heky) — &5k, Q] W, = {_(QJ : 1) (1sQ} — hg 22) 2k hyQ;
’ Q?£2k1 +kig (th§ B hskz) QjSZkl s (h5Qj ) h6k2)
ek h, Q%+ QX (Q% -k
X Kyyz (Qrr) ) i ( ) ) T,
. . . Qleyk, + kyey (hsQ2 = hek,)
3 (Qj - kl) (thj B hékZ) - ekih,Q;
? Qleyky + ke (s Q2 = hgky) x Ky (Qa),
M= {Nl [W3K1/2 (“Qz) -W)Ky), (“Q3)]
L akhQ+Q (Q-k)
Qeky +kyey (hs Q2 — hgky) ~ N [WaKyz (aQ) = Wik (aQ))]
+N; [WZKI/Z (an) - WKy, (an)]} >
x Ky, (er)} e j=1,23.
(33)

(Q? - k1) (th? - hskz) - 82k1h4Q§
Q§52k1 +kig (h5Q§ - hskz) 6. Particular Case

1 3
P= ﬁj_ZlBj(w){—

eliminating (3) and (8) and putting P, = 8, = C = 0in (4)

elk1h4Q§ +Q? (Qi _kl) , If we neglect the initial stress and diffusion effects by
My
) and (6), we get (T, e), u(r, t), 0,,, Oggp> and oyy:

T 2
Qleyk; +kye; (hsQ? - gk,
x Ky (Qjr)e™.

(T,e) = Ae—Ar+iwt 4 Be—/\r+iwt, (34)

Using the boundary conditions, we get

where

B, (w) = (=N, [Vaf,W; - Ky (aQs) po]

+N, [Vab,W, — K, (aQ,) po]) x (M) ™",

’ o 1 20 ’71:_(81‘*/3)’ ’72251(,3_51)’
B, (w) = (\/aNl [00W3 - K1/2 (aQ3)PO] ( 2 2) 1 [ \/27]
_ ALAY) =S |\m A\ —4m |
+vaN, [KI/Z (aQy) po — O,W;]) x (M) ! 2
A2 4 2rh 42
B (w) = (VaN, [K,), (aQ,) py — Oy W,] u(r,t) = - [%A(w) ehr
1
—+aN, [K - 6,W, M)
VaN, [ 1/2 (aQ,) py — OW;]) x (M) +r2}t§ 1212, +23( ) —/\zr+c( )] »
—= _——*° B(w)e w) | e,
(@ k) (1sQ] ~ ks) - ki Q] A3
! Q?32k1 +kg (th? - hskz) 4+4rd, +2r7°00 + P03 Ar
o, =|a ¥ +(, - 1) JA(w)e ™
1
x| (hy+hy) 4+4rd, +2r°A2 + A5
+ o EPE + (a2 - 1)
2

. Qierk, +kye; (hsQ; — k) e
(@ k1) (15Q = hokz) = &2k, Q} * Bl ] ’
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~ _ r2A§+2r)t1 +2 - B
g = Oy = o\ ——p5 ) (a-1)
1

x A (w)e™M"
AL +2r), +2
o ()

X B(w) e_)‘zr} et

(35)
Using the boundary conditions, we obtain
—h, T,
hje 2@ — hye~ha’
(hyhs — hihy) 6y
hje %@ — h,eha’

h T,

A(w) = —hle"‘z“ e e

B(w) =

C(w) =

292, 333
h, =‘x1(4+4a)tl+2a A +a’dy
3
a3

+ (oc2 -1- yeH$A1)> e M,

242 343
h2:a1(4+4a)tz+2a A +a’dy
3
a’k;

+ (oc2 -1- //teH;/\z)> et

3 a’A> +2ad; +2 Aa
=\ ——5— ]
’ a’\3

’ (az/\i +2al, + 2) a
= —=————|e ™"
¢ a3

(36)

7. Numerical Results and Discussion

For the purposes of numerical evaluations. The copper
material was chosen. The constants of the problem given by
Aouadi [24], Sokolnikoff [34] and Thomas [35] are

4 = 3.86 x 10" kg/ms’, A =7.76 x 10" kg/ms’,

p=8954kg/m’>, ¢, =383.1J/kg-K,

« =178x107° K",  a =198x10"*m’/kg,
(37)
k=386W/mK, D =085x10"kg-s/m’,

T, = 293K, c=12x10"m?/s’K,

b=09x10°m’/s’kg, 7, = 8886.73 s/m".

Using the above values, we get y, = 1,6, = 1, P, = 1,
a=2w=95H-=07x10",1 = 01,and 7 = 0.2.

The values of radial displacement u, temperature distribution
0, concentration C, stresses 0,,, 044, and chemical potential
distribution P for thermoelastic diftusion and thermoelastic-
ity are studied for force thermal source and chemical potential
source. The output is plotted in Figures 1-10. Figure 1 shows
that the values of chemical potential distribution P have
oscillatory behavior with diffusion in the whole range of
radius r. The effects of nonhomogeneity m, rotation (), time
t and relaxation time 7, on chemical potential distribution
is shifting from the positive into the negative gradually with
the radius r. Figure 2 shows that the value of concentration
distribution C has oscillatory behavior for diffusion in the
whole range of radius r under the effects of nonhomogeneity,
rotation, and relaxation time, while it is decreasing with
an increase of nonhomogeneity m. In these figures, it is
clear that the distribution has a nonzero value only in the
bounded region of space for t = 0.15 where the infinite speed
of propagation is inherent. The effects of nonhomogeneity,
rotation (), time ¢, and relaxation time 7, on concentration
distribution is shifting from the positive into the negative
gradually. This indicates that the equations are satisfied by the
concentration C which predict a finite speed of propagation
of matter from first medium to another one. Figure 3 shows
that the value of temperature distribution 6 has an oscillatory
behavior for thermoelastic diffusion in the whole range of
the radius r, while the solution is notably different inside the
sphere. This is due to the fact that, the thermal waves in the
coupled theory travel with an infinite speed of propagation
as opposed to finite speed in the generalized case. The effects
of nonhomogeneity, rotation (), time t and relaxation time 7,
on temperature distribution shift from the positive into the
negative gradually. This indicates that the heat propagates as
a wave with finite velocity. Figure 4 shows that the value of
radial displacement u has oscillatory behavior with diffusion
in the whole range of radius r. These figures indicate that the
medium along r undergoes expansion deformation due to the
thermal shock, while the other one shows the compressive
deformation. The effect of nonhomogeneity, rotation Q, and
relaxation time 7, on radial displacement becomes large.
Increasing the nonhomogeneity, the radial displacement is
shifted upward from negative values to positive values. At
a given instant, the radial displacement is finite which is
due to the effect of nonhomogeneity, rotation, time, and
relaxation time. Figures 5 and 6 show the variations of the
radial stress 0,, and tangential stress o, with respect to the
radius r, respectively. The values of radial stress and tangential
stress are increased and decreased due to the diffusion in a
nonuniform behavior for all values of the radius r. For the
values of 0,, and g, depicting the effect of nonhomogeneity,
diffusion, rotation, and relaxation time, it is shown that the
radial stress is compressive in its nature.

Figure 7 shows the values of radial displacement u in
thermoelastic medium without diffusion. This figure indi-
cates clearly that the radial displacement at the cavity surface
tends to zero which agrees with the boundary conditions
prescribed. This coincides with the mechanical boundary
condition of the cavity, in case of fixed surface. Figure 8 shows
the values of temperature distribution 6 without diffusion
in the whole range of radius r. It was found that the values
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of 0 under effect of nonhomogeneity and rotation Q are
increase with an increase of nonhomogeneity and rotation
Q but are decreasing with the increase of the values of m.
Figures 9 and 10 show the values of radial stress o,, and the
tangential stress oy, without diffusion in the whole range
of radius r, respectively. It was found that the values of o,,
under the effects of nonhomogeneity m and rotation Q) are
increasing with an increase of the values of nonhomogeneity
m and rotation ), while the values of o,, are decreasing
with an increase of nonhomogeneity 1, while the tangential
stress 0y, is decreasing with the increase of the values of
nonhomogeneity m and rotation (), but the values of 0,
are increasing with an increase of m. Due to the compli-
cated nature of the governing equations of the generalized
magneto-thermoelastic diffusion theory, the done works in
this field are unfortunately limited. The method used in this
study provides quite a success in dealing with such problems.
This method gives exact solutions in the elastic medium
without any restrictions on the actual physical quantities that
appear in the governing equations of the considered problem.

8. Conclusions

The results presented in this paper will be very helpful
for researchers concerned with material science, designers
of new materials, and low-temperature physicists, as well
as for those working on the development of a theory of
hyperbolic propagation of hyperbolic thermodiftusion. Study
of the phenomenon of nonhomogeneity, rotation, magnetic
field, and diffusion is also used to improve the conditions of
oil extractions. It was found that, for values of rotation and
nonhomogeneity, the coupled theory and the generalization
give close results. The case is quite different when we consider
small value of rotation and nonhomogeneity. Comparing
Figures 1-6 in case of thermoelastic diffusion medium with
the Figures 7-10 in case of thermoelastic medium, it was
found thatu, 0,,, 044, C, and P have the same behavior in both
media. But with the passage of nonhomogeneity and rotation,
the numerical values of u, 0,,, 044, C, and P in thermoelastic
diffusion medium are large in comparison with those in ther-
moelastic medium due to the influences of nonhomogeneity,
magnetic field, rotation, and mass diffusion.
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A third order of accuracy absolutely stable difference schemes is presented for nonlocal boundary value hyperbolic problem of
the differential equations in a Hilbert space H with self-adjoint positive definite operator A. Stability estimates for solution of
the difference scheme are established. In practice, one-dimensional hyperbolic equation with nonlocal boundary conditions is

considered.

1. Introduction

In modeling several phenomena of physics, biology, and
ecology mathematically, there often arise problems with
nonlocal boundary conditions (see [1-5] and the references
given therein). Nonlocal boundary value problems have been
a major research area in the case when it is impossible
to determine the boundary conditions of the unknown
function. Over the last few decades, the study of nonlocal
boundary value problems is of substantial contemporary
interest (see, e.g., [6-14] and the references given therein).
We consider the nonlocal boundary value problem

d*u (1)
dt?

+Au(t)=f(), 0<t<l,

u(0) =au(l) + o, @

u' (0) = Bu’ (1) +y,

for hyperbolic equations in a Hilbert space H with self-
adjoint positive definite linear operator A with domain D(A).

A function u(t) is called a solution of problem (1) if the
following conditions are satisfied.

(i) u(t) is twice continuously differentiable on the seg-
ment [0, 1]. The derivatives at the endpoints of the

segment are understood as the appropriate unilateral
derivatives.

(ii) The element u(t) belongs to D(A) for all t € [0,1]
and the function Au(t) is continuous on the segment
[0,1].

(iii) u(t) satisfies the equations and the nonlocal boundary
conditions (1).

Here, ¢(x), y(x) (x € [0,1]) and f(¢,x) (t,x € [0,1]) are
smooth functions.

In the study of numerical methods for solving PDEs,
stability is an important research area (see [6-27]). Many
scientists work on difference schemes for hyperbolic partial
differential equations, in which stability was established
under the assumption that the magnitudes of the grid steps
7 and h with respect to the time and space variables are
connected. This particularly means that 7|A,] — 0 when
T — 0.

We are interested in studying high order of accuracy
unconditionally stable difference schemes for hyperbolic
PDEs.

In the present paper, third order of accuracy difference
scheme generated by integer power of A for approximately
solving nonlocal boundary value problem (1) is presented.



The stability estimates for solution of the difference scheme
are established.

In [8], some results of this paper, without proof, were
presented.

The well posedness of nonlocal boundary value problems
for parabolic equations, elliptic equations, and equations of
mixed types have been studied extensively by many scientists
(see, e.g., [11-14, 19-32] and the references therein).

2. Third Order of Accuracy Difference Scheme
Subject to Nonlocal Conditions

In this section, we obtain stability estimates for the solution
of third order of accuracy difference scheme

_ 2 1
T2 (Upyy — 2up + 14y ) + gAuk + gA (Ugsr + 1)
I 5.0
+ 57 A = fo
2 1
fe= gf(fk) t5 (f (trr) + f (t1))
1
- _T2 (_Af (tk+1) + f” (tk+1)) >

12
tr=kr, 1<k<N-1, Nt=1,

Uy = auy + @, 2)

T2 T4 2 1 T
(I + EA + mA )T (g —ug) + zAu0 -1f1,

o(i-74)

Tun —8uyn_; tuy, T )
X + - - Au
(P 2 (= Auy)

?A
*("E)‘V

for numerical solution of nonlocal boundary value problem
(1). Here,

fii=FO+(=f 0+ (0) % -21'(0) 2 3)

We study the stability of solutions of difference scheme (2)
under the following assumption:

laf +2|B| + 2 |l |B] < 1. (4)

We give a lemma that will be needed in the sequel which was
presented in [18]. First, let us present the following operators:

1 1
R=(I--7°A+ iTAl/z\/I + —71A?
3 72
(5)
1, 1 4 o\
X<I+—TA+—TA) s
6 12

and its conjugate R,

4
R =( -2 a2+
144
2 4 - 1
1
w1+ Las LA J1+ 4 A2
12 144 72
Al/2 1 4 A2
X | —iTA I+ —T1%A
72
2 4 -1
x| I+ T—A + T—Az ,
12 144

and its conjugate R,,
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216

A —itA'?

2 2 4
Ry=(1-Za)(1+Za+1 4
12 6" 12

x <—iAl/2 <1+

2 4
R3=(I+ TavLa

6 12

2
x| 1+ = A+
12

(6)

7? 7 1 -
—A+ —A® \/1 +—1iA2 |
127 144 72

)

4

T
72

2 4 6
R, = (1+ %A+ %A2+ —A3>

1— 2 4
x [ —iAl? \/I a1+ Las a2
72 6" 12

2

(+24))"

4
1
Ry=(-ZA- T A% +irA? \jI b TAA2
12 72

2

2

1

2 4 -1
x [T+ a4+ 4%)
6 2

and its conjugate R, and

1 1
Rg=(1--7*A+irA'? \/I + —T*A2
3 72

2

and its conjugate Ry.

2
X(LA+L

4

12

—_— -1
1

A A \/I +—TiA2) |
72

—_— -1
1

Ry —iTAl/z\]I+—T4A2 ,
144 72

7)

(8)
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We consider the following operators: Lemma 2. The following estimates hold:
(7R-1) o Al/2
Ry = 6T "(I +iTA )R||H—>H <2
A2\
5 1 7 1 I+itA"")R <2,
_ (1 - ETZA + 7—214A2 + giTAl/Z\/I + 514,42) ) "( ) "H”
1 ||TR7||H_)H <1 ||TR7||HHH <1
-1 1, I 4 2>7
I+-1TA+—=17A , ~
X T < T TAY T lllT 1/2 p2 <1, lllr 1252 <1,
H—-H 3 HoH (12)
and its conjugate R, 7
IRl o< IRl <1
_ (7R-1)
= | ")
7 P R10 I+1TA Hon <2,
1 1 1/2
= (I - 15—212A + ET4A2 - éi-rAl/2 \/I + E‘LAAZ) ||R1o I +iTA “HHH

~ 1 1 -1 Throughout the section, for simplicity, we denote
XT 1<I+ grzA+ET4A2) , 8 ’

1
71 - 217 A A A7 SA° B, = B=R, <R7R5 - —R ) RN?
Rg=|—F"=—||1+— + 2

+
61 3 79 ! 1 .
+ B3R <R7R5 - %R2> RN

442 2 442 643
A A A A
R9—(I——T2A+T )(1 2 ! ) Lo (e A\ Nens
9 3 9 72 +ap RiR, <R7R5 -5k )R R (13)
2 -
- T 1 1 A = -
X1 1(1 + —) (1 + gTzA + T4A2> , +aB RiR, <R7R5 - %R2> RYRN?
Ry=1+ ( > g2l 2 sy LTSA“) ~apER.R, <R7R5 - TARZ) RYRY?
144 288 1728 4 3
—_— 2 4 -1 _oal <~ 5 _ﬂﬁ) N3N-2
% iTAl/Z\/I+iT4A2 I+T—A+T—A2 X 06134R1R2 R;Rs 3R R"R" .
72 12 144
10) " Yemma 3. Suppose that assumption (4) holds. Then, the
) ) ~ operator I — B, has an inverse T, = (I — BT)_I. From symmetry
and its conjugate Ry, and positivity properties of operator A, the following estimate
is satisfied:
Lemma 1. The following estimates hold: is satisfie
~ 1
Rlg_uy<1, R <1, T. < .

Rilyowst R, <t _
Proof. Using the definitions of B,, R, R, estimates (11), and
“Al/ 2R2 “H g<b “TAI/ 2R3“ o Sh the following simple estimates,

(11)
AR <1, AR <, -1
il (i) (T )| e
Y P RO F
"TAI/zﬁG" <L TAI/Z(I LI L1-4A2>71 < L2Vt
H=H 12 144 bon 12+V11
(15)

Now let us give, without proof, the second lemma.
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and the triangle inequality, we get

B <16 54" Ral,,_ R

H—-H H—-H

x <”T§7”H_’H“T_IA_I/Zﬁs"H_,H N lléTAl/zﬁz

H—»H)

B AR, R

1
—TAPR?
3

H*)H)

1= ~
tag [||R1||H—>H||RN'|H—>H * ||R1||H—>H“RN“H—>H]

(L P T X

elel B 5 Rl ARl

< [R], lR

H—-H H—-H

1 ~
—1A'’R?
3

H—»H)

(ool ol A PR+

l 18] 3 IR ARl

3N N-2
o L P
R H—-H R H—-H

x (||TR7||EHH||T*1A*1/2R5 [ 'I%TAI/ZRZ

H—)H)

R A Y T

< [Ry lR

H—-H H—H

$ (IR |7 ARy + | 5781 R2

H*)H)

l 18] 3 IR ARl

N »N-2
o L P
R H—-H R H—-H

(bl R [0

H—>H>

(16)

<q

where

q= |oc|+2|ﬂ|+2|oc| |ﬂ| 17)
Since g < 1, the operator I — B, has a bounded inverse and

1 1
1-q 1-lal-2|p|-2l«l ||
(18)

"(I - BT)il"H—»H <

Lemma 3 is proved. O
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Now, let us obtain formula for the solution of problem (2).
Using the results of [18], one can obtain the following formula:

Uy = i,
2 4 -1
u =1+ LAy L
12 144
4
x| | I- i1'2A + A U
12 144
2
T 2
+T<I— EA)(U+T f1,1)’

w, = % [RioR" - RyoR| pu + % [R* - R*] Ryw

s ok 2 1S aks kel o 2
+ [RF - R¥| R, £, +5R45=Z1 [R° - R fur
(19)
for the solution of difference scheme
5 2 1
T (tgeyy = 20 + gy ) + gA”k + gA (U + 1)
+ i-rzAzu = fi
12 k+1 k>
2 1
fi= gf(tk) te (f (tiar) + f (£21))
1
L CAf () + S ()
(20)

tr,=kr, 1<k<N-1, Nt=1,

Uy = W

T2 T4 2 1 T
(I + EA + EA )T (1/[1 - MO) + EAMO — Tfl,l

2
= (I - 2) w.
12
Applying formula (19) and nonlocal boundary conditions

Uy = auy + @,
(21)
T
+ 3 (fw - A”N)) +v,

Tun — 8un_y +Un_,
6T

w=p(



Abstract and Applied Analysis
one can write

s N =N lr=sy N
‘u:oc{z [RioRY = R, oRY |y + 3 [RY - RY] Ry

+ % [RY - RY| Ry7* £y

N-1

+-R, Y[RV

N—S] fSTZ} +§D,
s=1
o= bl (R~ TR Rur

~ ~ A ~ ~N_
_<R7R5_ %R2>R10RN 2]!"

1
2

L]
- [<R7R5— —R )RN 2
"2
A _
—<R7R5— %R2>RN Z]sz
L] A\ ~n-
[(R7R5 -IER )RN 2
"2 3
A _
<R R, - %R )RN Z]Rngm

T 1 2 1 2
+ ng + ERSfolT + ER9fozT

+ R4TZ [(R R, - —R )TQN_Z_S

- <R7R5 - %R2> RN_Z_S] fsr} + .
(22)

Using formulas in (22), we obtain

=T, { a(% (RY =RV Ry7* fy

N-3

A=\ nose

+RofyaT + Ry Y [(R R —%R )RN 2
s=1

(s e ] o]

2T 2
+ ?fN + Ry fyaT

(23)

So, formulas (19) and (23) give a solution of problem (2).
Unfortunately, the estimates for max gyl

12
max,; .nllA / ully, and  max g nllAuglly cannot  be
obtained under the conditions

max [Jug |

N-1
M { S pay,
s=1

o e Ea

el

1/2
max ”A / uk”
1<ksN H

N-1 (29)
<m0l %], W+ sl

max [[Au|,;

N-1
<M { S~ b Ll + Lol
A2yl ol

Nevertheless, we have the following theorem.
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Theorem 4. Suppose that assumption (4) holds and ¢ €

D(A*?), y € D(AY?). Then, for solution of difference scheme
(2), the following stability estimates hold:

max i

T+ "(I + iTAl/Z) go"H

N-1
w{ Tl
s=1

Al el

max HA u “
1<k<N kil

iy {Nf" Filgr s |47 (1 27 o]
s=1

Aol + rufl,luH} ,

max || Aug

em{ S0 ol Al )l

A4 e sl
(25)
where M does not depend on 7, ¢, ¥, f,,(x), and f(x), 1 <
S<SN-1

Proof. Using formulas in (23) and estimates (11), (12), and
(14), we obtain

|(r+ =A™ ]y < Wb

Al (3 emayw,,

|+ i) R )

xJrA Rl A fual

+ % ”TAI/ZR‘l “H —H

<Y (1 ) R,
s=1

+ (1 + itA?) RN

H—»H)

A ) + N+ 724 ) el
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[ (R, e a7 R,

2 )
H—H
HN-2
x[R
H—-H

# (IRl ™ 47 RS],
5], )
3 H—H
L .

% “AI/ZRZHHHH]

+ |a| = (" I+z1'A1/2 N“

+||—TA1/21~3
3

1/2

H—-H

+|| (I+itA"?) RN"HHH)

X “Al/ZRZ “H—> H

(1815 {((e ol b 4R,

H—»H)

1/252

< [R

H—H

# (IR AR
Jrear] )
3 H—H

N-2
< [R
R H—H

o L PR R

1/2

v a2 s,

Rl A vy
IR AT s 7
+ [rA R,

"H*)H

S

s=1

x [ AR

15
3

> “ﬁN—Z—s

R “HHH

H—>H>

H—-H

/252
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+ (IRl

s A ECS
X”RN_Z_S H— H)
a2 i)+ )}

T+ “(I + iTAl/z) go“H

k-1
u {3l

A4l o1

|a™ @], < ITell— s

Hl + |a| - (” I+1TA1/2 R10||H—>H

x |(1+ itA'?) RN“H_)H

+ ||(1 + iTAl/z)_lRm"HHH
(1 iea) R, ) ]
< (1815 { (1Rl ™4 R e

E )
+ —
3 H—H

<[

1/2p2

H—-H

+ (IeRels ™ AR

2 )
H—H

1/2

N-2
<R
R H—H

X |eARo] | AT Frallr
= PN
+ || 7Rg ||H—>H“A_1/2fN_1 “HT

+[|7Ry ”H—» H“Ail/sz—z “HT

+ ”TAI/ZR‘*“HaH

<3 (Pl

X “T_IA_I/ZTQS lr 172

|'HHH ||3

=) )
H—H

o] A I (31

Lo+ 574R

H—»H)
a1

[ e Y

1
e, )
3 H—-H

x| (r+ ira?) "Ry,

x| AR,

X“RN—Z—S

as

1/2

|2
H—H H—-H

(s P e

E )
+ —
3 H—H

" I+1TA1/2 Rm" | N—zn

1/252

H—H HHH]

x [l 5 (1 +iea) R,

# (e ima™) RV )

X HTAI/Z T“A_l/szl

R3“H—>H "H

+ '.TA1/2R4 ”H—» H

N-1
X Z (“(I+iTA1/2)§N_S
s=1

+” I+z‘rA1/2 N=s "

H—-H

H—}H

A £ (1 iwa ) o], | |

k—
< {37,
s=1

T+ ”(I + iTAl/Z) (p"H

A4l sl

Applying A'? to formulas in (23), we get

||A1/2 (1+i7A'?) yHH < |Tullyy o s

A[m(Sau e,

+“ I+1TA1/2 N"H%H

2 >
H—-H

(26)



x ”TAUZR?' "HHHT"fl’l ||H
+ %"TA1/2R4'|H—>H
N-1

x 3 ((r+ima™) R,

s=1

+ (1 + itA'?) RN

H—>H)

Al ) oA 1 iea )l

o LR (G P Lo ¥

1 _
+ll§TA1/2R2

H—»H)

B2 (Rl 7R,

o) IR )

H—>H]

1
+”§TA1/2R2

x[a" Ry
wlal 5 (|1 + ima) RY)

H—-H

i) R, )< AR
(1815 {((e ol b2 R,y

H—>H>

Ryt (IR AR,

o) IR L)

ARy el ol + il

1 _
+ll 5TAI/ZR2

1
+”§TA1/2R2

FlRsl -l vl + 7Rl

X | faallpgT + |'TA1/2R4”HHH

N
x Z ((“TR7'|H—>H“171A71/2R5 “H—>H

s=1
H—>H)

1 _
+||§TA1/2R2

pN-2-s
<R
R H—H

# (IRl A7 R
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1
+”§TA1/2R2

H—>H>

X"RN_Z_S HHH)

At} + s |
k-1

<M {Z“fs”HT + "Al/2 (I + iTAl/Z) go"H
s=1

vl + rufl,lnH} ,

lwollg < ”TT"H—)H

|

1+ |al % (||(1 + irA“Z)’lfzw||hHH

x |(1+izA"?) RN

H—-H

+ "(I + irAl/z)_lRm"H_)H

(o ma )R, |

(1815 (ol b 7R,

H—>H>

1 _
+“ 5TAI/ZR2

xR,

+ (IRl AR

+

<R
H—-H

<A Rl sl + Ll

1
—7A?R? )
3 H—H

lRslls -l Al

IRl il fva i + [ R g
5 5 1,12
% 5:21 <(||TR7||HHH||T A R5||HHH

H—>H>

1 —~
+l| 5TA“ZR2

x ||§N_2_S'|H*>H + <||TR7"H4>H

o e B S

HaH)
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LS A

e (P e

1
5w, )
H—-H

1/2
x |(1+iza?) Rw”

1/2

R

H—H H—H

o (IRl A7 PR

H4>H>

xu(l + irAl/z)'lRm“HHH||IéN*2||HﬁH]

X [Ial (% (|(1+xa™)RY|.,, .,

+|' I+ITA1/2 N"

1/2%2

H—>H

[ ARy el il

+ %“TAI/ZRAL"H—)H

N-1
x ) (||(I+irA”2)1§N*s
s=1

H—H

+ (1 + itA'?) RN

|

H—>H)

Aflr) A2 (1ia)ol,
k-1

<M {Z“fs"HT + A" (1+iza?) go”H
s=1

Al + rnfl,lnH} |

(27)

Now, applying Abel’s formula to (23), we obtain the following
formulas:

#=ﬂ{

+ 1R <NZ_1 (RR™* - R TzN‘S)
2 4 6 6

s=2

x (fo = fir) + (R
— (RRM! —RﬁRN‘l)f1)> + (p:|

« (% (RN =RV Ry7* fy

RG)fN 1

X

I——<<R7R5— =R )R -2
2
~(RoRs - TR RV m

+oc% (RY - RV) R,

1 ~ = A =5\ =N
x [ﬁ «[5 ((R7R5 - %R2>RN 2
A _
- <R7R5 - T—R2> RN 2)
3
2 T 1 2 1 2
X Ry fy; + _fN + ERSfN—IT + ER9fN—2T

+R4—T (Z (R6 <R7R5 -

s=2
s TA an
- R (R7R5 - %R2> RN S)
X (fs_fs—l)
+ (R (RoRs - %“RZ)
(1-2))

e TA) an
- <R6 <R7R5—%R2> A

% R2> RN-2-

A :
— R¢ (R,Rs - %R2>RN 3)

(28)

1 ~ ~  TA <)\ =n-
X [/3 {E <<R7R5 - ?R2>RN 2
A ~
<R7R5 - T—R )RN 2)
X R372f1,1 + ng + ERst—lTZ

1 2
+ 5R9JCN—2T

1, N‘3< <R7R5
+R,—T R
42 (Z 6 T

s=2

B % R2> RN-2-

TA ~
—R6<RR —?R )RN“>
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X (fs = fi1)
+ (R (RoRs - ﬂle)
R6 (R7R5__R )) fN 3

TA
<R6<RR —?R>RN3

A
—R6<RR —%R)

)0

1 .
+5 [<R7R5 - —R >R1RN ’

- (RR - %“f#) R,R2]
X [ (—(R -RY) Ry’ £y,

+ iR (NZ_I (ReRY™ = RgRY™)
2 4 6 6

X (fs _fs—l)
+ (ﬁe - RG)fN—l

— (RRM™ = RgRYT)

)

(29)

Next, let us obtain the estimates for ||A(I +itAY 2)‘u|| o

and |AY2w| . First, applying A to formula (28) and using
estimates (11), (12), and (14) and the triangle inequality, one
can obtain

|A(1+ira'?) ‘u"H < Il s

|

ot <% (J(x+izaA?) RN

(L iwa™) R, )

x[rA Ry A Al

+ %"TAI/ZR‘*"HaH

N-1
<(Z
s=2

x|(reima®) R
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+ '|TA1/2§6"HHH
x|(1+ira )RV L)
x|\ fs = firller
+ (||TA1/2 (1+i7A"?) R6'|H_>H
HrA (1 +itA )R, L) x Wil
+ ||TA1/2R6||H—>H
x|(1+ A )R,
+ "TAI/ZRG”HaH
X1+ iza ) R L)

x| ||H> >+||A (I+itA'?) (P||H:|
[ (o, e a7 R,
Jrear] YR,
(el 4]
1)
H—H

o L P [ F S

+ |¢x| " I + ITA1/2 N”

1/2

H—-H

#|(1+ A R ) AR

(1815 (ol b 4R,

1 ~
+ g‘l,’141/2R2

H—-H

N-2
IR
H— H H—H

# (Rl e A7 Rs],

2 )
H—-H

oy P L2

1
+|=7AYV?R
3

xalat sl S 1A ]
+[7Rg] 5, H“Al/sz—l “HT

+ 7Rl H“Al/sz—Z ”HT
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+ "TAI/ZR‘!"HaH

N-3
(3,

s=2

(3

-1 4-1/2
d ||
T AR, H—H

H—>H)

+

1
~TAPR?
3

N-2-
X "R §

H—-H

+ "TAl/zEﬁ"H—»H

x <|'T§7“H—>H

-1 ,-1/25
x| AR
T SlH-H

H—>H>

H;}H)”fs—fs_l"H

1 -
+|l§rA1/2R2

X“ N2

* (”TAI/ZRG“HaH

x <“T§7“H—>H

-1 ,-1/25
x| AR
T SlH-H

H—>H>

R6||H—>H

+

1 -
~1APR?
3

+ ||TA1/2

% (IR lss

-1 4-1/2
d ||
T AR, H—H

)

1
+l|§TA1/2R2

|| sl
(Iaad,

x (|'T§7“HHH”T_IA_I/ZRS"HHH

H4>H>

+ [zAYR|

1 ~
+|| 3‘1'141/2R2

»N-3
< [R

H—-H H—-H

x (||TR7“H—>H“T_IA_I/ZRS“HHH

1
+”11A“2R2 )
3 H—H
L )ik )
4w, |}
N-1
<w{ 1= b+ Uil a0l
§=2
4w, sl
(30)

Second, applying A'/? to formula (29) and using estimates
(11), (12), and (14) and the triangle inequality, we get

"AI/Z“’“H = ||TT||H—>H
X {[1 + | % (“(I + iTA”Z)_II?w“H_ﬁ

<|(Teima )R,

+ ||(1 + iTAm)_lRlO”HHH
x|+ iea ) R, ) ]
(18Rl 4R
1 — ~N_
 ERc I s P

+ <“TR7"H—>H||T_1A_1/2R5 ”HHH

H~>H>

1
+ll 5‘[‘141/2122

R, )

x[rA R, el Al

+ oA fl,
+ || 7Ry “HHH“Al/ZfN—l "HT

+[|7Ry ||H—>H“A1/2fN—2||HT

+ "TA1/2R4"H—» HY

N-3
(% (1

s=2 H—-H
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x (||TR7||H~>H“T_1A_I/ZR5“HHH

E
+H=T
3

N-2-s

1/2 p2

HHH)

125
+|[TA

><||R

Rg ||H—>H

<(feoly .l 47 PR, e
E )
+=
3 H—H

R M) o sl

1/252

+ ("TA1/2§6 “H—> H

(ol

x| AR,

E
+_
3

+ |zAY2Ry|

||H~>H

H—>H>

1/2552

H—H

<Rl A7 R,

1)

1/2

x "foanH

+ (“TAI/2§6 “H—» H

{25 P s

2 >
H—-H

»N-3
< [R
H—H

e

1 -
+||—TA1/2R
3

H—-H

x <||TR7 |lH—>H“T_1 A_1/2R5 “HHH

1 Es P
el ) il ) |
Jal,

% |i<||TR7”H—>H|'T A_I/ZRSHHHH

Abstract and Applied Analysis

2 >
H—H

X "ﬁw(l + i‘rAl/z)71 ”

x ||(I +itA'?) RN*2||

1
+|=7AYV?R
3

H—-H

H—-H

(s P e & P

1
v, )
3 H—-H

”Rm (I +izA"?)

AR

”H—)H

x|[(1+ iTAl/Z)RN_2'|

R LY
x[rA Ry el fual

+ [zAYR,|

H—>H]

H4>H

H—H

= 1/2 N-s
(Zm, e

+[rA R, R

X "fs - fsﬂ"H
+(|rA"R,,.,

H—-H

)

ut ”TAmRﬁ ||H—>H

X | fmi =

+ ("TAI/2§6”H—»H"ﬁl\]_1 ||H—>H

e Rel R

H—-H H—»H

xufluH)

+||(I+iTA1/2)_1||H_>H||A (1+irA") g, }
N-1
M{lefs—fs-1||H+ il + A (T + 747 ],
s=2

A e sl

(31)

Now, we will prove estimates (25). Using formula (19),
estimates (11), (12), (26), and (27), and the triangle inequality,
we obtain

Jicher = 5 (Rt + 722, IR
+||R10(I + iTAl/Z)_l“

HHH“ ~k"H—>H)
<L+ iza®) ],
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1 -
(AR B

+||A1/2R2||HHH||Rk"HHH>

x |4,
1 ~
o3 (AR IR
AR R ) T4
Ly 412 & (ks s
+§"TA R4||HHHSZ{[“R |'HHH+||R ||H—>H]

X "A’l/zfS ut

<a{ T (ol
s=1

A4l sl

(32)
for any k > 2. Applying A"/ to (19), we get
[

< 5 (Rt + ™ IR e

+|IR10(I + i‘t’Al/z)i1 'lH_,H” ~k”H—>H)

x A" (1+ivA) ],
(N .
HAP Ry IR ) ¥ Tl
(NN s
A PR, [’ e) o

> (|7

s=1

+ §||TA1/2R4||

+ “Rk—s

H—H H—H H—»H)

N-1
| fellr < M { 2 fll + 472 (1+i2A) o],
s=1

iyl + T"fl,l”H}

(33)

13
for k > 2. Now, applying Abel’s formula to (19), we have
- LR - Rt £ [RE - R Ryw
5 1 > 2
+ % [R* = R¥| RyT* £,
wi=! o
e (3 IR R - )
s=2
+ (Rs - Rs) S
[ReR*™" — RgR 1]f1) 2<k<N
(34)

Applying A to formula (34) and using estimates (11) and (12)
and the triangle inequality, we obtain

el < 5 (Rl + i) IR

Rio(1+i7a) 7| IR

Jars ),
1 _
(R

o N T

T A (T P Y

H—-H H—-H

e Rl ¥ )

<A il SleA R,

k-1
(2l e,
I

< fe= Sl
# (A el [eA ™ Rely o) Wi s

|7

o

H—»H]

+[[a"R

H—-H H—-H

S P Ly W1



14
N-1
<M { S 1o~ o+ Ui+ A (1 247,
s=2
Aae el
(35)
for k > 2. Theorem 4 is proved. O

Note that the stability estimates obtained previously per-
mit us to get the convergence estimate of difference scheme
(2) under the smoothness property of solution (1). Actually,
under the condition u(t) € C([0, 1], H), we can obtain the
third order of accuracy for the error of difference scheme
(2). Since u®(t) = -A’u(t) + A*f(t) — Af"(t) + fP(b),
this condition is satisfied under the given data ¢ € D(A%),
v € D(A*?), f'(t) € D(A?), and £(0) € D(A).

Now, let us give application of this abstract result for
nonlocal boundary value problem

uy—(a(x)u,) +0u=f(t,x), 0<t<l, 0<x<I,
u(0,x)=au(l,x)+¢(x), 0<x<1,

u, (0,x) = Pu, (L,x)+y(x), 0<x<1,

ut,0) =u(1), u (0 =u, (1), 0<t<1
(36)
for hyperbolic equation. Problem (36) has a unique smooth
solution u(t, x), & > 0 and the smooth functions a(x) >
a > 0(a(0) = a(l),x € (0,1)), p(x), y(x) (x € [0,1]),
and f(t,x) (t,x € [0,1]). This allows us to reduce mixed
problem (36) to nonlocal boundary value problem (1) in a
Hilbert space H = L, [0, 1] with a self-adjoint positive definite
operator A* defined by (36).
The discretization of problem (36) is carried out in two
steps. In the first step, let us define the grid space

[0,1],={x:x, =rh,0<r < K,Kh=1}. (37)
We introduce Hilbert space Ly, = L,([0,1],), Wy, =
W,,([0,1],,), and W;, = W, ([0,1],,) of the grid functions

'(x) = {(,or}{{_1 defined on [0,1],, and we assign the
difference operator A} by the formula

A59" (x) = {~(a(x)pg),, + 9,1} (38)

acting in the space of grid functions ¢"(x) = {g,}& satisfying

the conditions ¢, = ¢x, @, — ¥y = Px — Px_;-
With the help of A}, we arrive at the nonlocal boundary
value problem

d" (t, x)

A (60 = [ (),

0<t<l1, x€l0,1],
h h h
vV (0, x)=av (1,x)+¢ (x), x¢€l0,1],

VE0,%) = B (Lx) + " (%), x€[01],
(39)

for a system of ordinary differential equations.
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In the second step, we replace problem (2) with difference

scheme (40)

72 (uZ+1 (x) - ZMZ (x) + uZ_l (x)) + %A’Zuz (x)

|
+ gAh (uz+1 (x) + ”271 (x))

; %TZ(A;)%ZH (%) = fe (),

@ =2 ()

+

N

1

(fh (torsx) + fh (ti-1s x))

- =T (_Afh (tk+1’x) + ft}; (tk+1’x)) , x €[0,1],

12
tk = kT,

Nrt=1, 1<k<N-1,

ug (x) = ocu?, (x) +(ph (x), xe€[0,1],
2
T X
(I T (A7) +
+ 2 (A" @) -l ()
= ﬁ(I 5 (Aj, )

X <i (714?, (x) - 814];\,_1 (x) + u?,_z (x))

4
;—4(A32)2) ! (] () - u ()

+3 (G0 - aud (x))>

TP N
+<I—E(Ah)>ll’ (x),  x€[0,1]

fli = 57" 0,0+ Lo,

(40)

Theorem 5. Let T and h be sufficiently small numbers. Then,
the solution of difference scheme (40) satisfies the following

stability estimates:

h h
max “u + max “u
o<keNl KLy, T ocrenl” kllw,
h h
<M, | max [£], o+ v’
! [1sksN71 K Lan v Lon
h h h
oy + o'l + bl |
¢ W), P w2, fia Ly |’
“2( h h . h h
max ”T (u -2u +u_) +max||u'
1<k<N-1 el ke Tk Ly, ozkenl KIW,

<M, ["ff’

h
vl +lo
2

+7)p

|

—“1(ch _ ch
L2h+ rhax “T (fk _fkfl)“Lz,l

2<k<N-1

|

2
Wi

h
oty |
sz3h fl’l Wzlh

(41)
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Here, M, does not depend on 7, h, (ph(x), wh(x), fﬁl(x), and
flx), 1<k <N.

The proof of Theorem 5 is based on the proof of abstract
Theorem 4 and the symmetry property of operator A}
defined by (38).
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The first order of accuracy difference scheme for the numerical solution of the boundary value problem for the differential equation
with parameter p, i(du(t)/dt) + Au(t) +iu(t) = f(t) + p,0 <t < T, u(0) = ¢, u(T) = v, in a Hilbert space H with self-adjoint
positive definite operator A is constructed. The well-posedness of this difference scheme is established. The stability inequalities
for the solution of difference schemes for three different types of control parameter problems for the Schrodinger equation are

obtained.

1. Introduction: Difference Scheme

The theory and applications of well-posedness of inverse prob-
lems for partial differential equations have been studied
extensively in a large cycle of papers (see, e.g., [1-24] and the
references therein).

Our goal in this paper is to investigate Schrédinger equa-
tions with parameter. In the paper [25], the boundary value
problem for the differential equation with parameter p

i% +Aut)+iu()=f@E)+p, 0<t<T, O

w0 =9, u=y

in a Hilbert space H with self-adjoint positive definite oper-
ator A was studied. The well-posedness of this problem
was established. The stability inequalities for the solution of
three determinations of control parameter problems for the

Schrodinger equation were obtained. In the present paper, the
first order of accuracy Rothe difference scheme

o= f ()
1<k<N, Nt=T, (2)

it (u — up_y) + Auy + iug = @y + p,
tk = kT,

Uy = 9> uny=vy

for the approximate solution of the boundary value problem
(1) for the differential equation with parameter p is presented.
It is easy to see that

we = v+ (A+iD) 7' p,
. 3)
p=(A+iD)(y-vy),
where {v},., is the solution of the following single-step
difference scheme:

o = f(t),
1<k<N, Nt=T, (4)

it (v = vi) + Av +ivg = @,
tk = kT,
Vo= V=9V

The theorem on well-posedness of difference problem (2)
is proved. In practice, the stability inequalities for the solution
of difference schemes for the approximate solution of three
different types of control parameter problems are obtained.

The paper is organized as follows. Section 1 is the intro-
duction. In Section 2, the main theorem on stability of differ-
ence problem (2) is established. In Section 3, theorems on the
stability inequalities for the solution of difference schemes for
the approximate solution of three different types of control



parameter problems are obtained. In Section 4, numerical
results are given. Finally, Section 5 is the conclusion.

2. The Main Theorem on Stability

In this section, we will study the stability of difference scheme
(2).

Let [0,T], = {t, = k1, k = 1,...,N, N7 = T} be the
uniform grid space with step size 7 > 0, where N is a fixed
positive integer. Throughout the present paper, % ([0, T],, H)
denotes the linear space of grid functions 9" = {g;} with
values in the Hilbert space H. Let €,.(H) = €([0,T],, H) be
the Banach space of bounded grid functions with the norm

G (H) = 12}2’1(\,"% |- (5)

lo*

Let us start with a lemma we need below. We denote that R =
(1 +7)I —itA) " is the step operator of problem (2).

Lemma 1. Assume that A is a positive definite self-adjoint

operator. The operator I — RN has an inverse T, = (I — RY )71
and the following estimate is satisfied:

[Tl s < MO). (©)

Proof. The proof of estimate (6) is based on the triangle
inequality and the estimate

V'l < :
HoH 5SH1_'(1+T(1—1'M))_N|
1

< — <u(d).
1= (1 + 1)+ (r0)?)

||(I ~RY

7)

Now, let us obtain the formula for the solution of problem (2).
It is clear that the first order of accuracy difference scheme

it (g = they) + A +ivge = p @ 9= f(t), ®)
ty=kt, 1<k<N, Nt=T, Uy =@
has a solution and the following formula
k .
u=Ro—iY R (p+o)r, 1<k<N (9

=1
is satisfied. Applying formula (9) and the boundary condition
un =, (10)

we can write

N N
y=Rp- iZRN_JH(pJ-T - iZRN_]“Tp. (11)
j=1 j=1

Abstract and Applied Analysis

Since

N N
=iy RN = —i(1-iA) (I-R) ) R
j=1 j=1 (12)

= —i(I-iA)" (I-RY),

we have that

N
y=RV—iy RN oo —i(1 -iA)" (1-RV)p. (13)
j=1

By Lemma 1, we get

p=TT<<I—iA>w—(I—iA>RNso

(14)
N .
- Y U-iA)RY g ).
j=1
Using (9) and (14), we get
k .
w, = Rgp - iZRk_jH(pjT
j=1
k .
+ YR | (1 -iA)y - (1-iA) RV
= (15)
N .
- Y (I-iA) R gr ),
j=1
1<k<N.
Since
k . k .
YR = (1-iA) (1 -R) Y RY
j=1 j=1 (16)
=(1-iA)" (I-RY),
we have that
k .
u, = Ro+ ZRk_’“(pjT
j=1
N 17)
k _
+(I-RY)T, <w -R¥p- Y RY f”<pjr> ,
j=1

1<k<N.

Hence, difference scheme (2) is uniquely solvable and for
the solution, formulas (14) and (17) hold. O
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Theorem 2. Suppose that the assumption of Lemma 1 holds.
Let o,y € D(A). Then, for the solution ({uk}kN:I,p) of dif-
ference scheme (2) in C(H) x H, the estimates

Il < ¥ [ Lol + 14
(18)
Pr — Pr-1

+ [lou]| + max .

2<k<N

)
“{”k}:]:l"qm) e ["‘P"H + vl + "{gok}kN:l"cf(H)] (19)

hold, where M is independent of T, ¢, v, and {1y, ,.

Proof. From formulas (9) and (14), it follows that

p=T, | Ay —RYAp - gy + RV,

(20)

-iRN”W%l-%ﬁ~

=

Using this formula, the triangle inequality, and estimate (6),
we obtain

1ol < 1Telis - (IIAWIIH R, Aol

N .
D L PR RS R
=2 (21)

+ Jlonll + "RN"HHH"‘Pl "H>

< M [ Agly + 4wl + oo |-

Estimate (18) is proved. Using formula (17), the triangle ine-
quality, and estimate (6), we obtain

R [ T
(oI

x(nwnH+||RN||H%H||<puH -

N .
LSl

< M llplss + 1l + el e

for any k. From that, it follows estimate (19). This completes
the proof of Theorem 2. O

3. Applications

Now, we consider the simple applications of main Theorem 2.
First, the boundary value problem for the Schrédinger
equation

i, — (a(x)u,), +0u+iu=p(x)+ f (t,x),

0<t<T, 0<x<l1,

0<x<1,

u(T,x) = y (),
u, (t,0)=u, (1),

u(0,x) = ¢(x),

u(t,0)=u(t1), 0<t<T

is considered. Problem (23) has a unique smooth solution
(u(t, x), p(x)) for the smooth functions a(x) > a > 0, x €
(0,1),8 > 0, a(1) = a(0), p(x), w(x) (x € [0,1]), and f(t,x)
(t € (0,7), x € (0,1)). This allows us to reduce the boundary
value problem (23) to the boundary value problem (1) in a
Hilbertspace H = L, [0, 1] with a self-adjoint positive definite
operator A* defined by formula

A'u(x) = —(a(x)u,), +du (24)
with domain
D(A") = {u(x) 1 u(x),u, (x),(a(x)u,) €L,[0,1],

u(1) =u(0), u, (1) = u, (0)}.
(25)

The discretization of problem (23) is carried out in two steps.
In the first step, we define the grid space

0,1],={x=x,:x,=nh,0<n<M, Mh=1}. (26)

Let us introduce the Hilbert space L,;, = L,([0,1];) of the
grid functions

¢ (0 ={p. (27)
defined on [0, 1];,, equipped with the norm

1/2
|'9”h||L2h=< Y |<P(x)|2h> . (28)

[0,1],,

To the differential operator A* defined by formula (24), we
assign the difference operator A}, by the formula

A" () = (- (@) 92 + 00,1y (29)
acting in the space of grid functions ¢"(x) = {g, ?4—1 satis-
tying the conditions @y = @, @1 — @) = Ppp — Parg- It s
well known that A7 is a self-adjoint positive definite operator
in L,,. With the help of A}, we reach the boundary value

problem
h
D) L gl ) v (620 = 5+ (6,

0<t<T, x€l[0,1],

u"0,x)=¢" (%), " (Tx)=vy"(x), xe€l0,1],
(30)



In the second step, we replace (30) with the difference
scheme (2)
.”Z (x) - “2—1 (x) x h . h h h
lf + Ay (x) +iug (x) = p (%) + fi (%),
@)= f(tpx), t=kr, Nr=T,

1<k<N, xe€l0,1],

0,0 =¢"(x), " (Tx)=y"x), xe[01],

(31)

Theorem 3. The solution pairs ({u,h((x)}oN, ph(x)) of problem
(31) satisfy the stability estimates

'], <8 [lo'],, + 4ol + Iv*

Loy,

N
1

o A e 4

bl
M (Lyy) ]

iy

<o, + W'l + JUH

Cilly) cT(LZh)] '

(32)
where M, and M, do not depend on ¢, y", and f,ﬁ’, 1<k<N.

Here, Cil)(Lzh) is the grid space of grid functions {f,?}f] defined
on [0,T], x [0, 1],, with norm

h h
ll{fh N || fh N ”fk-f—r _fk '|L2h
e} = {4} —
Hie® @, Ve, @a)  1<k<kiren rT
AN |51
= max .
” fichy Cly) 1<ksN Jel,,

(33)

The proof of Theorem 3 is based on formulas for p"(x)

and {uZ (x)}i\r and the symmetry property of operator Aj.

Second,let Q = (x = (x},...,%,):0<x, <L k=1,...,
n) be the unit open cube in the n-dimensional Euclidean
space R" with boundary S, Q@ = Q U S. In [0,T] x Q,
the boundary value problem for the multidimensional Schré-
dinger equation

iauétt,x) - Z(ar (x) uxr)x +iu=p(x)+ f(tx),
r=1 "
x=(xp..0x,) €Q, 0<t<T, (34)
u(0,x)=¢(x), u(l,x)=vy(x)), xeQ,
u(t,x)=0, x€S0<t<T

is considered. Here, a,(x) > a > 0 (x € Q), f(t,x) (t € (0, T),

x € Q), and p(x), y(x) (x € Q) are given smooth functions.
We consider the Hilbert space L,(Q) of all square inte-

grable functions defined on Q, equipped with the norm

o = ([ [ 1F@Pasas) " o9
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Problem (34) has a unique smooth solution (u(t, x),p(x))
for the smooth functions ¢(x), y(x), a,(x), and f(¢, x). This
allows us to reduce the problem (34) to the boundary value

problem (1) in the Hilbert space H = L,(Q) with a self-
adjoint positive definite operator A* defined by the formula

Au(x) = =) (a (u ) (36)

r=1

with domain
D(A%) = fu ) (), (), (4, (), € L, (1),

1Sr§n,u(x)=0,x€S}.
(37)

The discretization of problem (34) is carried out in two steps.
In the first step, we define the grid space

> hnjn) ’

’jn)’OSjrSNr’

Q= {x=x=(jp...

j= G-
N, =1,r=1,...,n},

(38)

thﬁhnﬂ, Sh=5hﬂs

and introduce the Hilbert space L,, = L,(€,) of the grid
functions

¢" () = {o (yjp . i)} (39)

defined on Q;,, equipped with the norm

1/2
lo"l, = ( 3 o @[k ---hn> . (40)
x€Qy

To the differential operator A* defined by formula (36), we
assign the difference operator A} by the formula

n

A = - (a, (0) uﬁr)x i (41)

r=1

where A} is known as self-adjoint positive definite operator
in L, acting in the space of grid functions " (x) satisfying
the conditions u"(x) = 0 for all x € S,. With the help of the
difference operator A}, we arrive to the following boundary
value problem:

il (t, %) + ATu (8, x) + i (8, x) = p" (%) + " (t, %),

0<t<T, xeQ,

u" 0,x) = goh (x), u" (T, x) = wh x), xeQ
(42)

for an infinite system of ordinary differential equations.
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The first order of accuracy difference scheme for the
solution of problem (42) is

h h
u, (x)—u X
i—k( ) =t ( )+A’;,u2 (x)+iuZ (x)

=p" () + £ (%),
@ = tn), o=k Ne=1, P

1<k<N, xeQ,

" 0,x)=¢" (%), W' (Tx)=y"(x), xeQq,

Theorem 4. The solution pairs ({uZ(x)}gr, ph(x)) of problem
(43) satisfy the stability estimates

'], <2 [lo'],, +|4io'l,, + 1v'l.,

N

L4 e A

bl
CO(Ly,) ]

TN e (4N

<, |

CT(LM)] ’
(44)

nt

where M, and M, do not depend on ¢, y", and f,f‘, 1<k<N.
Here, Cil)(Lzh) is the grid space of grid functions {f:}f] defined
on [0,T], x Q, with norm

iy |72, —f,?IILZh,

=i

C-(rl)(LZh) Ce(Lan)  1<k<k+r<N rT
7y |
= max .
" fih, C.(Ly,) 1=k<N fi Lo

(45)

The proof of Theorem 4 is based on Theorem 3 and the
symmetry property of the operator A}, is defined by formula
(34) and the following theorem on the coercivity inequality
for the solution of the elliptic difference problem in L.

Theorem 5. For the solutions of the elliptic difference problem
[26]

Aiuh (x) =" (x), xc¢ Q,,

(46)
u" (x)=0, x€8§
the following coercivity inequality holds:
S h
2, < M., 47)

where M does not depend on h and ",

Third, in [0, T] x Q, the boundary value problem for the
multidimensional Schrédinger equation

ou(t,x) <
o L

7

i

(ar (x) uxr)xr +0u+iu=px)+ f(tx),

x=(xp,...,x,) €Q, 0<t<T,

u,x)=¢(x), u(l,x)=vy(x), xeQ,

ou (t, x) _

0<t<T
on

0, xe€8,
(48)

with the Neumann condition is considered. Here, 7 is the
normal vector to S, § > 0,and a,(x) > a > 0 (x € Q), f(t,x)
(t € (0,T), x € ), and ¢(x), y(x) (x € Q) are given smooth
functions.

Problem (48) has a unique smooth solution (u(t, x), p(x))
for the smooth functions ¢(x), y(x), a,(x), and f(¢, x). This
allows us to reduce the problem (48) to the boundary value
problem (1) in the Hilbert space H = L,(Q) with a self-
adjoint positive definite operator A* defined by formula

n

Au(x) = —Z(a, (x) ”xr)x + 0u (49)

r=1

with domain

D (A%) = {u(x) L (x),u, (x),(a, (x) ”xr)xr €L, (Q),

ou(x)

1<r<n — —O,xES}.
ori

= = Ik

(50)

The discretization of problem (48) is carried out in two steps.
In the first step, we define the difference operator A}, by the
formula

n

A’;luh = —Z(oc, (x) “Zr)x

r=1

Lt sul', (51)

.

where A} is known as self-adjoint positive definite operator
in L., acting in the space of grid functions 1" (x) satisfying
the conditions D"/ (x) = 0 for all x € S;,- Here, D" is the
approximation of the operator 0-/dii. With the help of the
difference operator A}, we arrive to the following boundary
value problem:

il (t,%) + ATu (8, x) + i (8, x) = p" (%) + f" (. %),

0<t<T, xe€y,

" (T,x) =" (x), xeQ,
(52)

u" 0,x) = q)h (x),

for an infinite system of ordinary differential equations.



The first order of accuracy difference scheme for the solu-
tion of problem (52) is

h .k
iw + Azuz (x) + iuil (x) = Ph (x) + fl? (x),

()= f"(twx), te=kr, Nt=T,

u" (0,x) = goh (x), u" (T, x) = 1//h (%), xeQ.
(53)

Theorem 6. The solution pairs ({u’,j(x)}é\],ph(x)) of problem
(53) satisfy the stability estimates

"ph Loy <M, [Hq,h Ly, + "A);‘q)h Loy " Hlllh Lon
N
+ ], + “{f’?}l c£”(L2h)]’
”{”Z}? Gt =P [“‘Ph||L2h + v, + H{f’?}iv cf(Lzh)] ’
(54)

where M, and M, do not depend on ¢", ¢, and f,?, 1<k<N.

The proof of Theorem 6 is based on Theorem 2 and the
symmetry property of the operator A}, is defined by formula
(51) and the following theorem on the coercivity inequality
for the solution of the elliptic difference problem in L,,.

Theorem 7. For the solution of the elliptic difference problem
[26]

A’Zuh (x)=a"(x), xe Q,,

(55)
D" (x)=0, x€8§,
the following coercivity inequality holds:
SV h
Spel, el oo
=

where M does not depend on h and ",

4. Numerical Results

In present section, for numerical analysis, the following
boundary value problem

iau (t,x) o%u (t, x)

+iu(t,x) = p(x) + f (£, x),

ot 0x?
x € (0,m), te(0,1), (57)
u (0, x) = sin x, u(l,x)=e_1sinx, x € [0,7],
u(t,0)=u(t,m)=0, te€[0,1]
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is considered. The exact solution of problem (57) is u(t, x) =
e sinx and p(x) = sin x.
The first order of accuracy difference scheme

k k-1 k

k k
U, —u, Upe1 — zun U

! - W2 +iqu=(P£+p(xn)’

1<k<N, 1<n<M-1,

<P’§ = f(tpox,) = (e_t" - l)sin X

ty=kr, 0<k<N, Nr=1,

x,=nh, 1<n<M-1, Mh=m,

u) =sin(x,), wu) =e 'sin(x,), x,=nh 0<n<M,

k

ub=uh; =0, 0<k<N

(58)

for the numerical solution of problem (57) is constructed.
For obtaining the values of p(x,) at the grid points, we
will use the following equation:

_ysin(x,,;) — 2sin(x,) + sin (x,_;)

p(xn):_e h2
N N, N
_ Voo =2V, +V, . 59
+ielsin(xn)+w—wﬁ], 59
x, =nh, 1<n<M-1,

n

where v’; ,$ = n+ 1, and n is the solution of the first order of
accuracy difference scheme

k k-1 k k k
l-vn ~Va _ Y+l ~ zvn T Vi1 T ivk _ K
T hz n - (Pn’

oF = f(tpx,), tp=kr,1<k<N,Nr=1,

x,=nh, 1<n<M-1, Mh=m, (60)
vrl:]—v?l:(e_l—l)sin(xn), x,=nh,0<n<M,
vi=ik =0, 0<k<N

generated by difference scheme (58).

Using the difference scheme (60), we obtain (N + 1) x
(M + 1) system of linear equations and we can write them in
the matrix form as

Av, ., +Bv,+Cv,_,=Rg,, 1<n<M-1,
(61)

Vo=vy =0,
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where
000-000O00O0
0x0-0000
C:A:OOX'9OOO ’
000-00x20
000000 x]xum
(62)
-100- 001
y z0-000
e[t 7 e 00
000-y2z0
0000y 2] e
Here,
x——1 _ i z=L4+ 24
Ry r= T’ I "
e
Vo= fors=n+1,nn-1,
N
Vs dn)xa
(63)
(e_l - 1) sin x,,
s
Pn = :
N-1
S"nN
P (N+1)x1

So, we have the second-order difference equation with respect

to n with matrix coeflicients. Using the modified Gauss

elimination method, we can obtain vﬁ, 0<k<N,0<n<M.
For the solution of the matrix equations, we seek the

solution of the form

V=0V + P, n=M-1,...,2,1,
_ (64)
vpu =0,

where a; and B, j = 1,..., M, are calculated as

o _(B + Co‘rz)71 (4),
(65)

ﬁn+1 = (B + C(Xn)_l (D(Pn - Cﬁn) >

where «; is (N +1) x (N +1) and S, is (N + 1) X 1 zero matrix.
Then, using (59), values of p(x,) at grid points are
obtained. Replacing p(x,,) in (58), we get (N + 1) x (M + 1)
system of linear equations and it can be written in the matrix
form
Au, . +Byu, +Cu, ,=RO, 1<n<M-1,
i (66)
luy = uy, =0,

TABLE 1: Error analysis for the exact solution u(t, x).

Method N=M=20 N=M =40 N=M =80
Ist order of 0.0024 0.0012 6.0463 x 1074
accuracy d.s.
where
C2 = C, A2 - A,
100- 000
yz0-000
0yz-000 (67)
B, = .o . :
000-y2z0
0000y 2]
Here,
= i z= i + 2 +1
YETY T kW7
uj
ug=| : fors=n+1,nn-1,
N
u
s < (N+1)x1 (68)
sin x,,
1
P+ P (x,)
0 = :

n .

¢p P (%)
Py + p('xn) (N+1)x1

Using the modified Gauss elimination method again, we can

obtainuﬁ,OsksN,O <n< M.

We will give the results of the numerical analysis. The
numerical solutions are recorded for different values of N and
M and uﬁ represents the numerical solutions of the difference
scheme at (#;, x,,). Table1 is constructed for N = M = 20,
40, and 80, respectively and the errors are computed by the
following formula:

(69)
1<ksN

M 1/2
E = max {Z|u(tk, x,) — ufl|2h]> .
n=1

For their comparison, Table 2 is constructed when errors are
computed by

_ _k
B = max fu(tox,) ~u. (70)
1<n<M

Table 3 is constructed for the error of p(x) at the nodes in
maximum norm.
5. Conclusion

In the present study, the well-posedness of difference problem
for the approximate solution of determination of a control
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TABLE 2: Error analysis for the exact solution u(t, x).
Method N=M=20 N =M =40 N =M =380
Ist order of 0.0019 95692107 4.8241x107*
accuracy d.s.
TABLE 3: Error analysis for p(x).

Method N =20 N =40 N =380
Ist order of accuracy d.s. 0.0145 0.0072 0.0036

parameter for the Schrddinger equation is established. In
practice, the stability inequalities for the solution of dif-
ference schemes of the approximate solution of three dif-
ferent types of control parameter problems are obtained.
The well-posedness of the boundary value problem (1) is
established. The stability inequalities for the solution of
difference schemes for three different types of control param-
eter problems for the Schrédinger equation are obtained.
Moreover, applying the result of the monograph [15], the
high order of accuracy single-step difference schemes for the
numerical solution of the boundary value problem (1) can be
presented. Of course, the stability inequalities for the solution
of these difference schemes have been established without any
assumptions about the grid steps.
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The purpose of this paper is to investigate some spectral properties of Sturm-Liouville type problems with interior singularities.
Some of the mathematical aspects necessary for developing our own technique are presented. By applying this technique we
construct some special solutions of the homogeneous equation and present a formula and the existence conditions of Green’s
function. Furthermore, based on these results and introducing operator treatment in adequate Hilbert space, we derive the resolvent
operator and prove self-adjointness of the considered problem.

1. Introduction

For inhomogeneous linear systems, the basic superposition
principle says that the response to a combination of external
forces is the self-same combination of responses to the
individual forces. In a finite-dimensional system, any forcing
function can be decomposed into a linear combination of
unit impulse forces, each applied to a single component
of the system, and so the full solution can be written
as a linear combination of the solutions to the impulse
problems. This simple idea will be adapted to boundary
value problems governed by differential equations, where the
response of the system to a concentrated impulse force is
known as Green’s function. With Green’s function in hand,
the solution to the inhomogeneous system with a general
forcing function can be reconstructed by superimposing
the effects of suitably scaled impulses. Greens function
method provides a powerful tool to solve linear problems
consisting of a differential equation (partial or ordinary, with,
possibly, an inhomogeneous term) and enough initial and/or
boundary conditions (also possibly inhomogeneous) so that
this problem has a unique solution. The history of Green’s
function dates back to 1828, when Green [1] published work
in which he sought solutions of Poisson’s equation Vu = f

for the electric potential u defined inside a bounded volume
with specified boundary conditions on the surface of the
volume. He introduced a function now identified as what
Riemann later coined Green’s function. In 1877, Neumann
[2] embraced the concept of Green’s function in his study
of Laplace’s equation, particularly in the plane. He found
that the two-dimensional equivalent of Green’s function was
not described by singularity of the form 1/|r — ry| as in
the three-dimensional case but by a singularity of the form
log(1/|r —ryl). With the function’s success in solving Laplace’s
equation, other equations began to be solved using Green’s
function. The heat equation and Green’s function have a long
association with each other. After discussing heat conduction
in free space, the classic solutions of the heat equation in
rectangular, cylindrical, and spherical coordinates are offered.
In the case of the heat equation, Hobson [3] derived the free-
space Green’s function for one, two and three dimensions, and
the French mathematician Appell [4] recognized that there
was a formula similar to Green’s for the one-dimensional
heat equation. Green’s function is particularly well suited for
wave problems with the detailed analysis of electromagnetic
waves in surface wave guides and water waves. The leading
figure in the development of Green’s function for the wave
equation was Kirchhoff [5], who used it during his study



of the three-dimensional wave. Starting with Green’s second
formula, he was able to show that the three-dimensional
Green’s function is

t—17-R/c)

1)
g(xyzt|Ene1)= ( TR €]

where R = \/(x —O'+(y-n)+(z-9)%

The application of Green’s function to ordinary differ-
ential equations involving boundary-value problems began
with the work of Burkhardt [6]. Determination of Green’s
function is also possible using Sturm-Liouville theory. This
leads to series representation of Green’s function. Sturm-
Liouville problems which contained spectral parameter in
boundary conditions form an important part of the spectral
theory of boundary value problems. This type of problems
has a lot of applications in mechanics and physics (see [7-
9] and references cited therein). In the recent years, there has
been increasing interest in this kind of problems which also
may have discontinuities in the solution or its derivative at
interior points (see [10-18]). In this study, we will investigate
some spectral properties of the Sturm-Liouville differential
equation on two intervals:

ZLy = —y" x)+gq(x)y(x)=Ay(x), @

x € [a,c) U (¢, b]

on [a,c) U (¢, b], with eigenparameter-dependent boundary
conditions at the end points x = a and x = b. One has,

7 (y) = agey (a) + “11}” (a) =0, (3)
7, (1) = oy (b) — 0,y (b) + A (ay (b) -y y' (b)) = 0
(4)

and the transmission conditions at the singular interior point
X=c

75 () = By (c=) + By (c-)

+ By (c+) + Bloy (c+) = 0, o
7,(y) = ﬁz_ly, (c=) + Byoy (c-)

+ By (c+) + Broy (c+) = 0,

where the potential g(x) is real continuous function in each
of the intervals [a, ¢) and (¢, b] and has finite limits g(c ¥ 0),
A is a complex spectral parameter, «;, /3:‘;, (i=12andj =
0,1), and oc:. (i=2and j =0,1) are real numbers.

Our problem differs from the usual regular Sturm-
Liouville problem in the sense that the eigenvalue parameter
A is contained in both differential equation and boundary
conditions, and two supplementary transmission conditions
at one interior point are added to boundary conditions.
Such problems are connected with discontinuous material
properties, such as heat and mass transfer, vibrating string
problems when the string loaded additionally with points
masses, diffraction problems [8, 9], and varied assortment of
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physical transfer problems. We develop our own technique
for the investigation of some spectral properties of this
problem. In particular, we construct the Green’s function
and adequate Hilbert space for self-adjoint realization of the
considered problem.

2. Some Basic Solutions and Green’s Function

Denote the determinant of the kth and jth columns of the
matrix

_ Bio Bii P Pu
T=18s B B B (©)

by Ay (1 < k < j < 4). For self-adjoint realization in
adequate Hilbert space, everywhere below we will assume
that

Ay, >0, Ay > 0. 7)
With a view to construct the Green’s function we will define
two special solutions of (2) by our own technique as follows.
At first, consider the next initial-value problem on the left
interval [a, ¢)

" +q(x)y =y,

, ®)
y(a) = ay, Y (a) = —ay,.
It is known that this problem has an unique solution u =
¢ (x,A) which is an entire function of A € C for each fixed
x € [a,c) (see, e.g., [19]). By applying the similar method of
[13], we can prove that (2) on the right interval (c, b] has an
unique solution u = ¢* (x, ) satisfying the equalities

M) 9)

1 _
(P+ (c+,A) = A_ (A 5P (= A)+A,, F

12
09" (c+,A) -1

— (An(p* (c—A)+A L,

09 (c—A) )
Ox Ay, ’

ox
(10)

which is also an entire function of the parameter A for each
fixed x € [c¢,b]. Consequently, the solution u = ¢(x, 1)
defined by

e (),
plod) = {qo* (x, ),

satisfies (2) on whole [a,c¢) U (c,b], the first boundary
condition of (3), and both transmission conditions (5).
By the same technique, we can define the solution by

x € [a,c)

x € (¢, b] ()

v (xA), x€lac)

v (x, 1), x€(cb] 12)

wm»={
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so that
.
v (b A) = ay + A, M = oy + Ay, (13)
X

_ -1 oy (c+, 1)

Ve = o <A141//+ (c+, 1) +A24‘”T), (14)
oy~ (c—,A) 1 oy’ (c+,A)
wT = A_34 <A13l//+ (C+,A) + AZ.’)WT) .

(15)

Consequently, y(x, A) satisfies (2) on whole [a, c) U (c, b], the
second boundary condition (4), and both transmission con-
dition (5). By using (9), (10), (14), and (15) and the well-known
fact that the Wronskians w™ (A) := W[g™ (x,A), ¥~ (x,A)] and
w'(X) == W[p*(x,A),y" (x,1)] are independent of variable
x, it is easy to show that A ,w" (1) = A;,w (A). We will
introduce the characteristic function for the problems (2)-(5)
as

wd) =Aw (A)=A,w" (L), (16)

Similar to [13], we can prove that there are infinitely many
eigenvalues A,, n = 1,2,... of the BVTP (2)-(5) which
coincide with the zeros of characteristic function w(A).

Now, let us consider the nonhomogenous differential
equation

Y+ (A-qx)y=fx), (17)

on [a,¢) U (¢, b] together with the same boundary and
transmission conditions (2)-(5), when w(A)#0. We will
search the solution of this problem in the form (see, for
example, [13]):

[(Asy (%, 1)
w}SA)
chp‘ (»nA) f(y)dy
A9 (x,A)
i o whA
| v o)y
+d; 9 (x,A)
+d v (%, M),
Ayt (x, )
wx(/\)
Xqu (»A) f(y)dy
Aot (x, M)

, w (M)
SRR
+dy 9" (x,A)
+dyyt (x, )

for x € [a,¢),
Y (x,A) = <

for x € (¢, b],
(18)

where d;; (i, j = 1,2) are arbitrary constants. Putting in (3)-
(5) wehaved,, =0, d,; =0,

A b .
dy = [ O G0y,

(19)

A, [ .
dy = ﬁ;) J Fe (3A)dy.

Now, by substituting these equalities in (18), the following
formula is obtained for the solution Y = Y, (x, A) of (17) under
boundary and transmission conditions (3)-(5):

Ay (x,1)
w)g)x)
Xqu (M) f(y)dy
As 9 (x,A)
oW
<[ v 0 f 0y
A Lo (x,A)
w(A)
b
XJ f») v (y,A)dy, forxe€lac),
Ayt (x,))
w)g)n)
<[ 9 G0 1 )y
Aot (x, M)
w ()
b
SR
Ay’ (x, )
Lw A)
XJ f(»)¢ (3,A)dy for x € (cb].
(20)

Y, (x,A) = 1

From this formula, we find that the Green’s function of the
problem (2)—(5) has the form:

A A
%ﬁ)@), fora<y<x<hb,

. = < x,yic,
Go (x. ;) = 9Ny (54
w(A) )

fora<x<y<hb,

X Y#c
(21)

and the solution (20) can be rewritten in the terms of this
Green’s function as

Yoo ) =85, [ Gy(xyid) £ () ly

a

. (22)
+80| Golwyid) £ () dy.

[



3. Construction of the Resolvent Operator by
means of Green’s Function in the Adequate
Hilbert Space

In this section, we define a linear operator A in suitable
Hilbert space in such a way that the considered problem can
be interpreted as the eigenvalue problem of this operator. For
this, we assume that A := a0, — a0, > 0 and introduce

a new inner product in the Hilbert space H = (L,[a,c) &
L,(c,b]) ® C by
(F,G); =4y, J f (x) g (x)dx
(23)

- A .
con [ rwg@acs 32 5,
c 0

for F = (f(x), f1), G = (g(x), g,) € H.

Remark 1. Note that this modified inner product is equivalent
to standard inner product of (L,[a,c)® L,(c,b])®C; so H; =
(L,yla,c)® L,(c,b] @ C, (-,-),) is also Hilbert space.

For convenience, denote
Ty (f) =0 f (b) - 0‘21f, ),
Ty (f) = o f (b) = ' (b)),

and define a linear operator

A(ZF ), T () = (Zfi-T, (f)) (25)

with the domain D(A) consisting of all elements ( f(x), f,) €
H, such that f(x) and f'(x) are absolutely continuous in each
interval [a,c) and (c,b] and has a finite limit f(c ¥ 0) and
flcF0), Zf € Lylabl, 1,f = 1,f = 1,f = 0and f, =
Ty (f)-

Consequently the problems (2)-(5) can be written in the
operator form as

(24)

AF = )AF,

F=(fx),T,(f)) e D(A)

in the Hilbert space H,. It is easy to see that the operator
A is well defined in H;. Let A be defined as above and let
A not be an eigenvalue of this operator. For construction of
the resolvent operator R(A, A) := (A — A)~!, we will solve the
operator equation

(26)

(A-A)Y =F, (27)

for F € H,. This operator equation is equivalent to the
nonhomogeneous differential equation

YV'+(A-q@)y=f(x), (28)

on [a,c) U (c,b] subject to nonhomogeneous boundary
conditions and homogeneous transmission conditions

1()=50)=u)=0, n()=-fi (29
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Let ImA #0. We already know that the general solution of
(28) has the form (18). Putting this general solution in (29)
yields

A
dy w(lj) J v () f(y)dy + 1(2}{)1
d12 =0, d21 = AI—ZfI (30)

wl)’

A
d,, = 23 j : dy.
2= ) v (A f(y)dy
Thus, the problems (28)-(29) have a unique solution

[ Ay (x,A)
w}@)
Xqu (rA) f(y)dy
Az (x,4)
o)
<[ v )
Ao (x,1)
e

([ v onso)a

+fi for x € [a,c)

f(y)dy

Y (x,A) = -
(x,A) Ayt (o)

w}g/\)
XLW (»A)
A 12‘PJr (x,A)
w (M)
b
<[ v o0 £y ay

. Ayt (6, 0)
w ()

c—

Xj o () f(»)dy

+Aalzfl‘PJr (%, 4)
w(A) ’

f(y)dy

for x € (c,b].

(31)

Consequently,

P (x;A)

Y(x,A) =Y (x5, A) + f1A, o)’

(32)

where Gy(x, A) and Y, (x, A) are the same with (21) and (22),
respectively. From the equalities (13) and (21), it follows that

¢ (x, A)
wA)

(Go (x5 ) = (33)
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By using (22), (31), and (33), we deduce that

V(M) =85 [ Go(ey) £ () dy

b
“dp | Goloyst) f(dy O

+ f18 12(Go (5 1) e

Consequently, the solution Y(F, A) of the operator equation
(27) has the form:

Y (FA) = (Y (5,2), (Y (5 1)) (35)
From (34) and (35), it follows that

Y (FA) = ((GM,?>1, ((GX,A,?)I);), (36)

where under Green’s vector G, ; we mean

G = (Go (0,50, (Go (x5 1)) (37)

Now, making use of (21), (34), (35), (36), and (37), we see that
if A not an eigenvalue of operator A, then

Y (F,A) e D(A), for F € H, (38)

Y((A-A)F)) =F, foreD(A),

(39)

1Y (E, )|l < [ImA| ™ |Ell, for F € Hy, ImA#0.

Hence, each nonreal A € C is a regular point of an operator
A and
ROAE = ((Go B ((Gun F),), ) for F e H,
(40)
Because of (38) and (40),
(A-A)D(A) = (A-A)D(A) =H,, for ImA#0. (41)

Theorem 2. The Resolvent operator R(A, A) is compact in the
Hilbert space H,.

Proof. Let us define the operators B, : L,[a,c) ® L,(c,b] —
Lyla,c)®L,(c,b],B, : H, — H,and %, : H, — H, by

Byf = A34J Go (%, 33 ) f () dy

+Ap, J Gy (% y3A) f () dy,
c+ (42)

BL\F := (B, f.(Bof),)

9 (x.A) (¢<-,A>);)
(flA o) ’f1A12W >

respectively. Then we can expressed the resolvent operator
R(A,A) as R(AA) = DFB; + €,. Since the linear operator B,
is compact in the Hilbert space L,[a,c) @ L,(c, b], the linear
operator B, is compact in the Hilbert space H,. Compactness
@, in H, is obvious. Therefore, the resolvent operator R(A, A)
is also compact in H,. O

4. Self-Adjoint Realization of the Problem
At first, we will prove the following lemmas.
Lemma 3. The domain D(A) is dense in H;.

Proof. Suppose that the element G = (g(x),g,) € H, is
orthogonal to D(A). Denote by C;°[a,c) @ C; (¢, b] the set
of infinitely differentiable functions on [a, ¢) U (c, b], each of
which vanishes on some neighborhoods of the end-points
x = a,x = ¢,and x = b. Since (f(-),0) € D(A) for
f €Clla,c) ® Cy°(c, b], we have

c— - b -
Asy L fx)gx)dx+ A, L+ f(x)g(x)dx =0, (43)

forall f € C;°[a,c) ® C;°(c, b]. Since f is arbitrary,

J £, (%) g)dx = 0,
’ (44)

b —_—
|| £ 60 gz o,

forall f; € C;°[a,c] and f, € C;°[c,b], respectively. Taking
into account that C;°[a, c] and C{°[c, b] are dense in L,[a,c]
and L,][c,b], respectively, we get that the function g(x) is
equal to zero as element of L,[a,c] & L,[c,b]. By choosing
an element F, = (f,(x), T}, f,) such that T, f, = 1 and putting
in (Fy,G), = 0, we have g; = 0. So G = (0, 0). The proof is
completed. O

Lemma 4. The linear operator A is symmetric in the Hilbert
space H,.

Proof. Let F = (f(x),Té(f)), G=
partial integration, we get

(G,(x), T, (f)) € D(A). By

(AEG) = A [ (2F) (g 0dx

b —— A —
+8 [ (@) 0 g@x+ T2T, ()T (0)
c+ 0
= (FAG), + Ay, W (f,Gsc - 0) = Ay, W (£, s a)
+ALW(f,g:b) - AW (f.gsc+0)

+AA_1;(T;(f)n_@—Tb(f)%)-
(45)

From the definition of domain D(A), we see easily that
W(f,g;a) = 0. The direct calculation gives

T, (f) T, (9) - T, () T} (9) = —A W (£, Gsb)

W (f,g;c-0)=

(46)

A
—L2W(f,g;c+0).
A34



Substituting these equalities in (45), we have

(AF,G), = (F, AG),, forevery FGeD(A); (47)

so the operator A is symmetric in H. The proof is completed.
O

Remark 5. By Lemma 4, all eigenvalues of the problems
(2)-(5) are real. Therefore, it is enough to investigate only
real-valued eigenfunctions. Taking in view this fact, we can
assume that the eigenfunctions are real-valued.

Corollary 6. If A, and A,, are distinct eigenvalues of the
problems (2)-(5), then the corresponding eigenfunctions u,,(x)
and u,,(x) are orthogonal in the sense of the following equality:

b
u(x)v(x)dx

Asy Lc_u(x)v(x)dx+A12 L

(48)
+ ﬂTg ()T, (v) = 0.
A0

Proof. The proof is immediate from the fact that the eigenele-
ments (u(x), Té(u)) and (v(x), Tb'(v)) of the symmetric linear
operator A are orthogonal in the Hilbert space H,. O
Theorem 7. The operator A is self-adjoint in H,.

Proof. 1t is clear that the symmetry of a densely defined A is
equivalent to the condition (AF, G), = (F, AG), forall F,G €
D(A). Notice that this implies that A* > A. If, in addition,
we also have that D(A") = D(A), then A is self-adjoint. Let
U € D(A™). Then, by definition of A",

(AV,U), = (V,A"U),, VV e D(A). (49)

Let A, be any complex number for which ImA, # 0. From this,
it follows that

(I =A)V,U), = (V,(RI - AT)U) . (50)

Since any nonreal complex number is a regular point of A, we
can define the vector U, € D(A) as

Uy =R (X0, A4) (AU - A'U). (51)
Hence,
(Xl = A)U, = AU - A*U. (52)

Inserting this in (50) and recalling that A is symmetric and
U, € D(A), we have

(AT = A)V,0), = (v, (XI - A) Uy,
- (WA, - VAU,
= </\OV’ Uo>1 - <AV’ U0>1

= ((AeI = A) V.U,
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Consequently,
((AI-A)V,U-U;y), =0 VV eH,. (54)

Since A, is regular point of A, we can choose V =
R(Ay, A)(U — Uy). Inserting this in the last equality yields
IU-Uyll;, = 0,and so U = U, and therefore, U € D(A).
The proof is completed. O

Remark 8. The main results of this study are derived in
modified Hilbert space under simple condition (7). We can
show that these conditions cannot be omitted. Indeed, let us
consider the next special case of the problems (2)-(5):

-y () = Ay (x), xe[-1,00U(0,1],
y(-1) =0,
A-1y D)+ Ay) =0, (55)
y(0-) =y (0+4),
y' (0-) = -y (04,

for which the condition (7) is not valid (A, < 0). It is easy
to verify that the operator A corresponding to this problem is
not symmetric in the classic Hilbert space L, [a,c)®L,(c,b]®
C under standard inner-product. Consider the following:

A _
A_fflgl'
(56)

c . b .
(F,G), := J f(x)g(x)dx + J f(x)g(x)dx +

Moreover, it is well known that the standard Sturm-liouville
problems have infinitely many real eigenvalues. But it can be
shown by direct calculation that the problem (55) has only
one eigenvalue A = 1.
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The theory of contrasting structures in singularly perturbed boundary problems for nonlinear parabolic partial differential
equations is applied to the research of formation of steady state distributions of power within the nonlinear “power-society” model.
The interpretations of the solutions to the equation are presented in terms of applied model. The possibility theorem for the problem
of getting the solution having some preassigned properties by means of parametric control is proved.

1. Introduction

Since the work [1], the theory of contrasting structures has
become one of the most booming areas of research of the
singularly perturbed differential equations [2-4].

The contrasting structures having the form of nonstation-
ary fronts for parabolic partial differential equations were
studied in [5]. The theory was applied to propagation of
magnetic fronts in spiral galaxies [6-8]. Here we consider the
nonstationary fronts in the Mikhailov “power-society” model
[9-12] and the possibility to control them.

In the most general case the “power-society” model has
the form of a Neumann boundary value problem for nonlin-
ear parabolic integrodifferential equation. In the absence of
some political mechanisms the model is reduced to singularly
perturbed parabolic Neumann boundary value problem:

o _ 20

E—S W+F(p,x),

w | _, 0
ax x=0 ax x=1 '

p(x,0) = p’ (x).

Here ¢ < 1 is a small positive parameter. Within the “power-
society” model this parameter is small if the hierarchy is long
or if society is strong.

The steady-state problem has the form

*p
2
& W+F(p,x):0,

/4
ox

_ %

= =0. 2
x=0 ox 0 ( )

x=1

Let the following conditions hold [2-4].
(1) The function F(p,x) has continuous partial deriva-
tives for 0 < x < 1 and p € (-0, +00).

(2) The degenerate equation F(p, x) = 0 has three roots
P = ¢(x), p = @,(x), and p = @;(x) such that
@1(x) < @y(x) < @s3(x),0<x < 1.

(3) The following inequalities

oF oF oF
— <0 — >0, —
0P pmgy () 0P | pmg, ) 0P | ppu )

>

<0 (3)

take place.



(4) The equation

@3 (x)

o@= | F(px)dp=0 @)

Py (x)

has isolated root x = x,, on the interval 0 < x < 1.
Under these conditions,

@) if d)'(xo) < 0, then the solution p(x, €) of the problem
(2) exists such that

@5 (x), 0<x<xp

(Pl (x) > (5)

lin})p (x,€) = {

Xy <x<1,

and it is an asymptotically stable stationary solution

of problem (1);
(ii) if (D'(xo) > 0, solution p(x,¢€) of problem (2) exists
such that
limp (x,e) = |71 (%) 0<% (©)
e—0 Q;3(x), xp<x<1,

and it is an asymptotically stable stationary solution
of problem (1).

The solutions that satisty (5) or (6) are called the step-
like contrasting structures or stationary fronts. There are
also other stable stationary solutions of the problem (1). In
particular, under Conditions 1-3 the existence of two more
solutions, one of which is close to ¢, (x):

limop (x,8) =@ (x), 0<x<x (7)
and the other one is close to ¢;(x):
limop (x,8) =@5(x), 0<x<xp (8)

is guaranteed.

There is an important problem of correspondence
between a set of initial functions and a set of steady stationary
solutions: given initial function p°(x), what steady-state
solution will we have at # — +00? And there is the inverse
problem: if one of the steady states is more desirable than
others, which conditions on p°(x) guarantee approach to this
desirable steady state?

At last, when studying mathematical models of particular
processes there is the following question which arises: if the
existing p°(x) does not correspond to the desirably steady
state, is it possible to change the right-hand part of (1) so that
the solution would evolve to the desirable steady state?

This work is aimed at considering these problems for the
“power-society” model which describes the dynamics of the
power distribution in a hierarchy.

We base our study on the theory of contrasting structures
[2-5], especially on the Butuzov-Nedelko theorem [13]. Some
other issues related to nonstationary fronts were studied in
[14-16].
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2. Nonstationary Fronts and
Interpretation in the Nonlinear Singularly
Perturbed “Power-Society”’ Model

This section deals with mathematical modeling of the pro-
cesses of power dynamics in the hierarchical structures. The
model was firstly introduced by Mikhailov, 1994, and the
books by Samarskii and Mikhailov 1997 and Mikhailov 2005
should also be mentioned.

Here the hierarchy is a ranked set of instances. Each
instance has a particular set of powers. The amount of powers
changes with time, and we call such variability the power
dynamics. We suppose that there exists a numerical variable
which specifies the amount of powers of a particular instance.
The power dynamics appear through (a) the self-streamlining
of the hierarchy and (b) the influence of the society.

Let us denote the rank of the instance in the hierarchy by
x so that x = 0 at the top of the hierarchy and x = 1 at the
bottom. Denote by p(x,t) the amount of powers of instance
at time .

The equation of the “power-society” model [1, 2] has the
form (1), and F(p, x) is called the reaction of a civil society.
The paper [1] has shown that if F(p,x) = —k,(p — po(x))
(where k; = const > 0 and the function p,(x) is the attractive
power profile), then the solution p = p,(x) of the stationary
degenerated equation F(p,x) = 0 is stable. This means that
the solution p(x,t,¢) of (1) tends to py(x) whent — +oo,
0 < x < 1.So for sufficiently large values of t the power profile
is close to py(x).

It was very important in the paper [1] that only one
attractive profile is supposed to exist. Here we consider the
case of two stable power profiles ¢, (x) and ¢;(x), and each
of them is attractive. We call ¢, (x) the participatory profile
and ¢;(x) the iron-hand profile. Both of them are stable due
to inequalities (3).

Henceforth we consider the function F(p, x) having the
cubic nonlinearity. So we consider the equation

0 o
P =Lk () (p =91 () (P92 () (P =5 (),
)
with boundary value conditions
S| % _
x|y = . =0. (10)

The following conditions are supposed to hold.

Condition 1. The functions k, (x), ¢;(x), i = 1,2, 3, have the
continuous derivatives for 0 < x < 1.

Condition 2. Inequalities k;(x) > 0, ¢;(x) < @,(x) < @3(x)
hold true for 0 < x < 1.

We also notice that though ¢,(x) > 0 because of the
politological meaning of the function ¢;(x), this condition
must not be required from the mathematical point of view.
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Making the substitution (see [17])

@3 (x) — @, (x) L (x) + ¢, (x)’ )

pP=q > >

we obtain the equation for the function u(x, ¢, €):

d o
- -y@(q-1)a-9)
(12)

0
+ 82£®1 (x) + €D, (¢, x).
Here

2
y(x) = ky (’”(M) >0,
13)

_ 29, (%) — 3 (%) — ¢y (%)

9 ) 9 (x) — 91 (%)

(notice that -1 < ¢(x) < 1),

2 (0) - 9] ()
T ()¢ (%)

D, (x)

>

(14)

900 =91 () 93 ()49 ()

() ,X) = .
@) = o D e

Function u(x;, t, €) satisfies boundary conditions

d
(95 (0) — ¢, (0)] £

x=0

+ @5 (0) - @1 (0)] gl o + @5 (0) + 91 (0) =0,
15)

0
lps (= (D] 57

x=1
+ @5 (1) = @y (D] gl,_y + @5 (1) + 9y (1) = 0.

Consider stationary (0/0t = 0) equation related to (12):

9" =y (7 -1)(a-¢ )

16)

0q (
- szad)l (x) - €D, (¢, x).

Using the boundary functions method [18] we construct the

asymptotic contrast solution of the problem (16) and (15). The

first-order asymptotic expansion has the form

q(x,t,e) = g, (x) +eq, (x) + g (1) W)
+ eIl q (1) + eQq (19, 11)

where g,(x) and g, (x) are the regular terms of asymptotic
expansion, ITg(7) and IT, q() are zero- and first-order tran-
sition layer functions, T = (x — x,)/e is a stretched variable,
x, = x,(¢g) is a transition point in a small vicinity of which
the transition layer is localized, and Qq(7,, 1,) is function
describing the boundary layers near the points x = 0, x = 1

and 7, = x/e, 7, = (1 — x)/e. The transition point has the
following asymptotic form:

x*=x0+£x1+82x2+---. (18)

Using the boundary functions method procedure [3, 4] we
obtain that the principal term x,, of the expansion (18) can be
found from the equation

¢ (xo) = 0. (19)

The full principal order function g(1) = g,(x,) + IT,q(7) can
be found from equation

7' =y(x)q(7-1), (20)

q (+o0) = -1. (21)

e[
! 1+ exp [MT] .

So the principal term of the stationary power profile has the

form
- exp V27 (xo) (x - %) /e]

1 +exp [ 2y (x0) (x = x) /S] (23)

Q(_OO) =1,
From (20) and (21) we have

1-exp

(22)

pst (.X, 8) =

% @3 (x) — ¢y (x) + @3 (x) + ¢ (x)
2 2

The power profile p,(x,e¢) is close to the iron-hand profile
@5(x) when 0 < x < x;, and to the participatory profile ¢, (x)
when x, < x < 1. In the vicinity of the transition point x, we
have dp/dx = & '. We call such power profiles the contrast
power profiles.

Equation (19) can be written in the form

(x,) = @5 (%) *2' 2! (xo). (24)

We call the function h, (x) = ¢,(x) — ¢, (x) the participatory
domain’s width and function h;(x) = ¢@5(x) — @,(x) the
iron-hand domain’s width. Then (20) can be interpreted in
the following way: at the transition point x, of the stationary
contrast power profile (SCPP) the participatory domain’s width
is equal to the iron-hand domain’s width h, (x,) = hs(x,).

The stability of contrast structures of (9) was investigated
by Bozhevol'nov and Nefédov [5] and Vasileva et al. [6]. In
terms of the “power-society” model the stability result can be
interpreted as follows.

SCPP, which are close to the iron-hand profile at the top
ranks of the hierarchy (p = ¢5(x) when 0 < x < x) and to
the participatory profile at the bottom ranks (p = ¢, (x) when
Xy < x < 1), are stable if the iron-hand domain’s width is
greater than the participatory domain’s width at the top ranks
of the hierarchy (h;(x) > h;(x) when 0 < x < x) and less
at the bottom ranks (h;(x) < h;(x) when x, < x < 1). If
hy(x) < hy(x) when 0 < x < x, and h;(x) > h;(x) when
Xy < x < 1 then the SCPP is unstable.

(%}



Remark 1. Similar statement holds for the so-called confeder-
ative SCPP which are close to the participatory profile at the
top ranks of the hierarchy and to the iron-hand profile at the
bottom ranks (p = ¢;(x) when 0 < x < x; and p = @5(x)
when x;, < x < 1). They are stable if h;(x) < h;(x) when
0 < x < x, and h3(x) > h;(x) when x;, < x < 1 and unstable
if hy(x) > hy(x) when 0 < x < x, and h;(x) < h;(x) when
Xg<x< 1.

Consider again nonstationary equation (9). Suppose that
at time t = ¢, contrasting structure has appeared with the
transition layer at the vicinity of the point x = &. Then for
t > t, the solution is a nonstationary contrast structure: p =
@;(x) when x < R(t,e) and p = ¢,(x) when x > R(t,¢),
where the transition point R(#,¢) depends on time. We call
such power profile the nonstationary contrast power profile
(NCPP).

Let us construct the asymptotic NCPP.

Like in Section 3, make the substitution (6) and consider
(7). It was shown in [7] that the principal term of the
nonstationary contrast structure looks similar to one of the
stationary contrast structure (18):

1 —exp [x/2y (R)(x—R) /s]
1 +exp [\/2)/ (R)(x—R) /e] ’

R(t,¢) can be found from the

(25)

q:

where the function R =
equation

dR
AR 2y (R)e (R). (26)

So the principal term of NCPP has the form

1 —exp [x/Zy (R)(x —R) /s]

p(x,t,€) =
1+ exp [\/2)/ (R)(x-R) /s] 27)
. (x) = ¢ (x) L9 (x) + ¢ (x)
2 2 '

Power profile p(x,t, ¢) is close to the iron-hand profile ¢, (x)
when 0 < x < Rand to the participatory profile ¢, (x) when
R < x < 1. The value of dR/dt represents the speed of the
transition layer. In terms of the “power-society” model the
expression for dR/dt has the form

dR k, (R
dar ‘SJ lé )20, ®) - gy (R) - gy (R)]  28)
or
drR |k (R) _ 29
o _SJ—Z (s (R) ~ by (R)]. (29)

Consider now some important cases of using formula (29);
see also [17].

2.1. Attraction to the “Tron-Hand” Profile (1). Let the “iron-
hand” domain’s width be larger than participatory domain’s
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width: h;(x) > h;(x) for any x € [0,1]. This means that
the iron-hand profile looks more attractive from the society’s
point of view. Then SCPP do not exist because (24) has no
roots. After appearing at time ¢, the contrast structure begins
to move according to formula (29). Evidently dR/dt > 0, and
after small time of order &' transition point R(t, &) comes
to the right end of the segment [0, 1]. So the power profile
appears close to the iron-hand profile for any x € [0,1].
Notice that if at time t = 0 function p(x,0, ¢) is entirely in
the participatory domain then for any ¢ the power profile is
close to the participatory profile even if h;(x) > h;(x). For
appearing the power profile close to the iron-hand profile
function p(x, 0, ) must be located in the iron-hand domain
on at least one point in the interval (0, 1). This statement is
based on the theorem proved by Bozhevol'nov and Nefedov

[5].

2.2. Attraction to the “Iron-Hand” Profile (2). Let point x,, €
(0, 1) exist such that h;(x,) = hs(x,), h(x) > hy(x) when
x < xo and h; (x) < hs;(x) when x > x,,. Then unstable SCPP
exist having transition layer in the vicinity of the point x,. Let
function p(x, 0, €) be in the iron-hand domain for x < & and
in the participatory domain for x > & where x, < £ < 1. Then
the power profile p(x, t, €) is attracted to the iron-hand profile
for x < & and to the participatory profile for x > &. After
appearing at time f, the contrast structure begins to move
according to formula (29) and initial condition R(0,¢) = &.
As & > x, then dR/dt > 0. So after small time of order &'
transition point R(t, €) comes to the right end of the segment
[0,1]. So the power profile appears close to the iron-hand
profile for any x € [0, 1].

2.3. Attraction to the Participatory Profile (1). Let h3(x) <
h,(x) for any x € [0, 1]. This means that the participatory
profile looks more attractive from the society’s point of view.
Then SCPP do not exist because (24) has no roots. After
appearing at time t, the contrast structure begins to move
according to formula (29). Evidently dR/dt < 0 and after
small time of order £ ! transition point R(t, €) comes to the
left end of the segment [0, 1]. So the power profile appears
close to the participatory profile for any x € [0, 1]. Notice that
ifat time ¢ = 0 function p(x, 0, ¢) is entirely in the iron-hand
domain then for any t the power profile is close to the iron-
hand profile even if h;(x) > h;(x). For appearing the power
profile close to the participatory profile function p(x, 0, ¢)
must be smooth and located in the participatory domain
on at least one point in the interval (0, 1). This statement is
based on the theorem proved by Bozhevol'nov and Nefedov

[5].

2.4. Attraction to the Participatory Profile (2). Let point x, €
(0, 1) exist such that h;(x,) = hs(x,), h(x) > h3(x) when
x < xg and h;(x) < hs(x) when x > x,. Then unstable
SCPP exist having transition layer in the vicinity of the point
X, Let function p(x,0,¢) be in the iron-hand domain for
x < & and in the participatory domain for x > & where
X, < & < 1. Then according to (3) power profile p(x,t,¢)
is attracted to the iron-hand profile for x < & and to the
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participatory profile for x > &. After appearing at time ¢, the
contrast structure begins to move according to formula (26)
and initial condition R(0, ¢) = £&. As& < x, thendR/dt < 0.So
after small time of order £ ! transition point R(t, €) comes to
the left end of the segment [0, 1]. So the power profile appears
close to the participatory profile.

2.5. Attraction to SCPP. Let point x,, € (0, 1) exist such that
hy(xy) = hs(x), hy(x) < hy(x) when x < x, and h;(x) >
hs(x) if x > x;. Then the stable SCPP exist having transition
layer in the vicinity of the point x,. If there is & € (0,1)
such that the initial function po(x) satisfies po(x) > @,(x),
0<x<¢&and po(x) < @,(x), & < x < 1, then the contrasting
structure appears after a short time t,, such that p(x) = ¢;(x)
for 0 < x < &and p(x) = ¢;(x) for & < x < 1. Then the
contrasting structure begins to move according to formula
(29) and initial condition R(ty,e) = & So if & < x, then
dR/dt > 0 and if £ > x, then dR/dt < 0. So whent — oo,
the transition point R(t, €) tends to the stationary transition
point x,. Thus the SCPP having transition layer in the vicinity
of point x,, appears.

3. Parametric Optimization

The total amount of power of the hierarchy is P(t,e) =

Jol p(x,t,€). It was shown in [19] that there exists the optimal
value P, of the total power which provides a maximum of
steady-state consumption per capita (in frame of the “power-
society-economics” model [19]). So we should introduce the
control parameter into the “power-society” model to make it
controllable. So the problem would be to find the value of the
control parameter under which Is(t, e) — Py, whent — o9,
e — 0.

Generally speaking, the model could be formulated such
that the control is considered to be a function of time or
x. In any case, the control describes the exogenous impact
on the political system, such as a political pressure through
media and political institutions. We restrict ourselves to the
parametric control.

Definition 2. The value P, is called the asymptotically achiev-
able amount of the total power if there exists an admissible
value of control parameter u such that the steady-state total
power P, (¢) satisties P,(¢) — P, whent — o00,&¢ — 0.

So consider the “power-society” model with nonlinear
reaction of civil society:

f(px,t,u) =k, (x) (p - ¢ (x))
X (p— (¢, (x) +yu) (p — 95 (x)).

(30)

Here k,(x) > 0, the functions k, (x), ¢, (x), ¢,(x), and ¢;(x)
have continuous derivatives, and y is a constant. Thus the
lowest and the biggest roots ¢, (x), @;(x) of the degenerate
equation F(p,x,u) = 0 do not depend on the control, but

there is an impact from the control to the “middle” root ¢, (x).
So the model has the form

op _ ,0°p ~

ik ki (%) (p— @y (%)) 31
X (p = (@, (x) +yu)) (p— 93 (x))

op _ a_P _ 0

2o [l 0, Pleg =1 x). (32)

The initial function p°(x) is supposed to be smooth and
satisfying ¢,(x) < p°(x) < @s(x). In other words, the
initial distribution of power is between the iron-hand and
participatory profiles.

The steady-state equation for (31) has the form

aZ
523_,5 =k, (0)(p = 91 (%)) (p = (92 (x) + yu))(p — 5 (%)),

o
ox

_%

= = 0.
x=0 ax

x=1

(33)

Let us stress here that the control influences the relation
between the width of the iron-hand domain and the width of
the participatory domain.

Let the following conditions be fulfilled.

Condition 3. We have -1 <u < 1.

Condition 4. We have @, (x) < @,(x) —y < @,(x) +y < @3(x)
for0<x<1.

Condition 5. We have H'(x) < 0 for 0 < x < 1, and here
H(x) = ¢1(x) + ¢3(x) = 2¢,(x).

Conditions 3 and 4 introduce the normalization of the
control such that for any admissible control u € [-1;1] the
root ¢,(x) + yu is between the ¢, (x) and ¢;(x). The steady-
state solution has no more than one transition point due to
Condition 5.

If the control parameter u is increased, the root of the
equation @, (x) + @5(x) — 2(¢,(x) + yu) = 0 will move to the
left. This means greater support to the participation ideas. If
it exists. Analogically, the less the value of u is, the more to
the right the root of this equation is.

Consider the following problem. Let the desirable (opti-
mal) value of total power be P,. Is there a value of control
parameter u, under which the steady-state solution (33) is
such that P, (¢) = '[01 p(x,e)dx — Pywhene — 0?

From the practical point of view, such a formulation of
the problem can be justified in the following way. We know
from the “power-society-economics” model that the optimal
value of the total power is some P,, so we should try to tune
the political system to provide this optimal value of power for
the steady-state regime.



Several cases should be distinguished.
Let us start our consideration from the situation in which
both equations

@1 (%) + 93 (x) =2 (¢, (x) +y) = 0, (34)
@1 () + 93 (x) =2(p, (x)—y) =0 (35)

have roots in the interval (0; 1). Let us denote these roots by a
and b, respectively. Here we have a < b in view of Condition
5.

The points x = a and x = b are the main asymptotic terms
for the boundaries of the range within which the transition
point of the stationary front is located.

Therefore, the value

1
P, (u)= limOP (u,€) = lirr})J. p(x,u,e)dx  (36)
e— e—0 Jo

satisfies the inequality

a 1
L o dx+ [ g1 (x)dx < Py )

a

b 1
< J. @5 (x)dx + J. @, (x)dx.
0 b
(37)

Thus, in this case, P, is asymptotically achievable, if
inequality

a 1
.[o @5 (x)dx + J @, (x)dx < P,

a

b 1
< Jo @5 (x)dx + L @, (x)dx
(38)

holds true.

The steady-state problem (32) and (33) has also solutions
without transition layers: the iron-hand profile and the
participatory one. So the values of total power

1 1
P, = L @5 (x) dx, P, = L ¢, (x)dx, (39)

are also asymptotically achievable.

So, if both (34) and (35) have roots in the interval (0; 1)
then the set of asymptotically achievable values comprises the
closed interval (38) and two isolated values (39): one of them
is to the left of this closed interval, and the other one is to the
right of it.

Now let us consider the situation in which (34) has a root
x =a € (0; 1) and (35) has no roots on (0; 1).

In other words, ¢,(x) —y < (¢,(x) + ¢;(x))/2 for any x.
So the values of P, in the closed interval

a 1 1
J @5 (x)dx + J ¢ (x)dx <Py < J @5 (x)dx  (40)

0 a 0

are asymptotically achievable.
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Let now (35) have the root x = b € (0;1), and let (34)
have no roots in the interval. That is, at u = 1, for any x, the
middle root ¢,(x) + y is larger than half-sum of ¢, (x) and
@5(x). Then the asymptotically achievable values are given by
the inequality

1 b 1
J ¢, (x)dx < Py < J. @5 (x) dx + J. ¢, (x)dx.  (41)
0 0 b

Atlast, consider the case in which neither of the equations has
aroot in the interval (0; 1). Then the following three subcases
are possible:

1 (%) + 5 (x) = 2 (¢, (x) +7) <0, )
@ (x) + @5 (x) =2 (g, (x) —y) <0 for any x,
1 (%) + 93 (x) =2 (¢, (x) +7) > 0,

(43)
@1 (%) + 95 (x) —2(p, (x) —y) >0 for any x,
@1 (x) + @3 (x) =2 (¢, (x) +7) >0,

(44)

@1 (x) + @5 (x) =2 (g, (x) —y) <0 for any x.

It can be easily shown (see [2], e.g.) that in subcases
(42) and (43) a steady-state front does not exist for any
control parameter. So only the values of P, given by (39) are
asymptotically achievable.

In the subcase (44) for any given x,, € (0; 1), such u exists
that the problem (32) and (33) has the stationary front with
the transition point in the e-vicinity of x,. Therefore, any P,
from closed interval

1 1
J ¢, (x)dx <Py < J @5 (x) dx (45)
0 0

is asymptotically achievable.
The above speculations can be summarized as follows.

Theorem 3. Consider the problem (32) and (33) with paramet-
ric control. Let the following conditions be satisfied:

1) Ky (x), @, (x), 9,(x), @5(x) € C'[0,1],
2)-1<uc<l,

(3) 91(x) < @y(x) =y < @y(x) +y < @3(x),
(4) H'(x) < 0, where H(x) = ¢, (x) + @5(x) — 2, ().

Then the set of asymptotically achievable values is not empty.

After the provided analysis of a steady-state problem (32)
and (33), we go back to the initial parabolic partial problem
(31) and (32).

Let some value P be asymptotically achievable in the
corresponding stationary problem. It means that there is a
value of parametric control u, at which the problem (31), (32)
has the steady-state solution for which the total power P, (¢)
of the hierarchy asymptotically tends to P, when ¢ — 0.

However for the ﬁu(t, €)= Jol pu(x,t, €)dx we have ﬁu(t, g) —
P, (¢) just for some class of initial functions po(x).
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Thus, there is a problem to determine the class of initial
power distributions for which, under the found value para-
metric control, the solution of the parabolic partial problem
converges to the proper steady-state solution att — oco.

The answer is given by the following theorem.

Theorem 4. (1) Let all the conditions of Theorem 3 be satisfied;
(2) let Py be an asymptotically achievable value of total
power (denote by u = u,, the corresponding value of parametric
control);
(3) let the point x,, € (0; 1) exist such that

E 1
P, = L Qs (x)dx + j @, (%) dx; (46)
(4) let the points x; € (0;x,), X, € (x4; 1) exist such that

PO (%) < @y (x3) + yuq.
(47)

PO (1) > @, (x1) + yugp,

Then the solution p, (x,t,¢€) of the parabolic partial problem
(31) and (32) is such that the total power

1

Q,, (£e) = J Pu, (%, 1,8) dx (48)
0
converges to
Fo s Jim, lim Pt ) = Py (49)

Proof. It is easy to see that under these conditions the
Butuzov-Nedelko theorem is fulfilled [13]. Therefore, at the
chosen value of control u = u, the solution p,, (x,t,¢) of the
problem (31) and (32) has a passage to the limit

im py, (6,6) = Py, (), (50)
where p(x, €) is the steady state solution for which

P3 (x),
¢, (x),

X < X,

Jim p,, () = { 6D

X > X.

By integrating (50) from x = 0 to x = 1 we get
1

1
lim J P, (55,2) dx=J P () dx.  (52)

t— 00 0 0

Passing to alimite — 0, we get

1 1
lim lim J Pu, (1, 8)dx = lin%) J Pstu, (x5 €) dx
0 €=0Jo

e—=0t— 00

Xo 1
- [T ax+ [ oiwax
0 Xo
=D,
(53)
Thus lim, _, , lim, _, . P(¢,uy,€) = P,. Theorem 4 is proved.

O

4, Conclusion

It is shown that the theory of contrasting structures in singu-
larly perturbed boundary value problems allows for investi-
gating the properties of nonstationary fronts in the singularly
perturbed “power-society” model. Depending on the initial
condition, these fronts evolve to one of the asymptotically sta-
ble steady-state distributions of power within a government
hierarchy.

There are some reasons to introduce a concept of desirable
steady-state total amount of power of the hierarchy. The
possibility theorem is proved for the problem of getting this
amount by means of parametric control. The results can be
used in investigating governing hierarchical systems.
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A finite difference method for the approximate solution of the inverse problem for the multidimensional elliptic equation with
overdetermination is applied. Stability and coercive stability estimates of the first and second orders of accuracy difference schemes
for this problem are established. The algorithm for approximate solution is tested in a two-dimensional inverse problem.

1. Introduction

It is well known that inverse problems arise in various
branches of science (see [1, 2]). The theory and applications
of well-posedness of inverse problems for partial differential
equations have been studied extensively by many researchers
(see, e.g., [3-17] and the references therein). One of the
effective approaches for solving inverse problem is reduction
to nonlocal boundary value problem (see, e.g., [6, 8, 11]).
Well-posedness of the nonlocal boundary value problems of
elliptic type equations was investigated in [18-25] (see also
the references therein).

In [4], Orlovsky proved existence and uniqueness the-
orems for the inverse problem of finding a function u and
an element p for the elliptic equation in an arbitrary Hilbert
space H with the self-adjoint positive definite operator A:

—uy (£) + Au(t) = f (£) + p,
u(M=vy, u@)=4

In [11], the authors established stability estimates for this
problem and studied inverse problem for multidimensional
elliptic equation with overdetermination in which the Dirich-
let condition is required on the boundary.

In present work, we study inverse problem for multidi-
mensional elliptic equation with Dirichlet-Neumann bound-
ary conditions.

0<t<T,

)

u(0) = ¢, 0<A<T.

Let Q = (0,€) x --- x (0,¢) be the open cube in the n-
dimensional Euclidean space with boundary S and Q = Q U
S.In [0,T] x Q, we consider the inverse problem of finding
functions u(t, x) and p(x) for the multidimensional elliptic
equation

—u,, (t, x) - i(a, (x) uxr)xy +0u(t,x) = f (6, x) + p(x),

r=1

x=(xp,...,x,) €Q, 0<t<T,
U((),x):q’(x), M(T,X):ll/(x), U(/\)x)zf(x),
xeQ,
au(tlx)=0, xeS, 0<t<T.
on
(2)

Here, 0 < A < T and § > 0 are known numbers,
a.(x) (x € Q), o(x), y(x), &(x) (x € Q),and  f(t,x) (t €
(0,T), x € Q) are given smooth functions, and also a, (x) >
a>0(xeQ).

The aim of this paper is to investigate inverse problem
(2) for multidimensional elliptic equation with Dirichlet-
Neumann boundary conditions. We obtain well-posedness
of problem (2). For the approximate solution of problem
(2), we construct first and second order of accuracy in



t and difference schemes with second order of accuracy in
space variables. Stability and coercive stability estimates for
these difference schemes are established by applying operator
approach. The modified Gauss elimination method is applied
for solving these difference schemes in a two-dimensional
case.

The remainder of this paper is organized as follows.
In Section 2, we obtain stability and coercive stability esti-
mates for problem (2). In Section 3, we construct the differ-
ence schemes for (2) and establish their well-posedness. In
Section 4, the numerical results in a two-dimensional case are
presented. Section 5 is conclusion.

2. Well-Posedness of Inverse Problem
with Overdetermination

It is known that the differential expression [26]

n

Atu(x) = —Z(ar (x) ”x,)x + Ou (x) (3)

r=1

defines a self-adjoint positive definite operator A* acting on
L,(Q) with the domain D(A¥) = {u(x) € sz(ﬁ),au/aﬁ =
0 onS}.

Let H be the Hilbert space L,(Q). By using abstract
Theorems 2.1 and 2.2 of paper [11], we get the following
theorems about well-posedness of problem (2).

Theorem1. Assume that A” is defined by formula (3), ¢, &, v €
D(AY). Then, for the solutions (u, p) of inverse boundary value
problem (2), the stability estimates are satisfied:

Nl e, @)
< [M ol + Wl @ + Bl,@ + 1 lew,@]
"(Ax)_lP"Lz@ <M ["‘P"Lz(ﬁ)
+ "E“LZ(E) + ||f||c(L2(6))] ]

"P”Lz(ﬁ) <M ["AX(P"LZ(E) + A%y L,(@)
1
A48, @ + r—g e | ’
4

where M is independent of o, p(x), &(x), w(x), and f(t, x).

Here, €3 (L,(Q)) is the space obtained by completion of
the space of all smooth L ,(Q)-valued functions p on [0, T] with
the norm

"P“ggﬂ@z(ﬁ))

T

= lplew, @) (5)
t+ DT -0pt+1) - p O, @
+ sup a ’
0<t<t+7<T T
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Theorem 2. Assume that A* is defined by formula (3),
0, v, & € D(AY). Then, for the solution of inverse boundary
value problem (2), coercive stability estimate

"
u

1
M|l lohea @

Il L Pl P

+ "‘/’”wzz(ﬁ) + ”E"w;@

holds, where M is independent of «,p(x),&(x),y(x), and
ft,x).

3. Difference Schemes and Their
Well-Posedness

Suppose that A* is defined by formula (3). Then (see [26]),
C = (1/2)(TA* + \4A* + 12(A*)?) is a self-adjoint positive
definite operator and R = (I + 7C)~! which is defined on the
whole space H = L,(Q) is a bounded operator. Here, I is the
identity operator.

Now we present the following lemmas, which will be used
later.

Lemma 3. The following estimates are satisfied (see [27]):

IR, <m(1+6"0)% 550,

|cr k>1, ?)

k|' < P
H—-H kT

|- rN) <M

1
H—-H

Lemma 4. For1 <1< N — 1 and for the operator S = R*N +
R — RN 4 RNT _ RNYL the operator T — S has an inverse
G = (I - S)"! and the estimate

Gl <M (8)

is satisfied, where M does not depend on .
Proof of Lemma 4 is based on Lemma 3 and representation

Q=1-RN_R 4 RN _gNT, g

©)
=(1-R"")(1-RY)(1-R).
Lemma 5. For 1 <1< N — 1 and for the operator
s, = RN - (& e 1) (R = RNy RN )
T
(10)

_ l) (Rl+1 _ R2N—l—1 + RN—l—l _ RN+Z+1)

()L
+ p—
T
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the operator I — S, has an inverse

G1:<I—R2N+<&—l—1>
T

y (Rl _ RN pNL_ RN+Z) )

_<& _ l> (Rl+1_RZN—I—1+RN—Z—1_RN+Z+1))1’

T
and the estimate
IG,

is valid, where M is independent of T.

Proof. We have that
G, - G = G,GK, (13)

where

K = _<& _l> (Rl _RZN—Z+RN—I _RN+I)
T

(A
+( =
T

By using estimates of Lemma 3, we have that

(14)
i l) (R - RN 4 RN e

A — —
o= |- (2 -1) (- 3 R0 )

+ <& _ l) (Rl+1 _ RIN-I-L | pN-I-l (15)
T

N 1
~RN* <M1,

H—H

where M, is independent of 7. Using the triangle inequality,
formula (13), and estimates (8) and (15), we obtain

"Gl”H_,H =Glgou+ ||G1||H_,H||G||H—>H

<M+ |Gy gMM, T

for sufficiently small positive 7. From that it follows estimate
(11). Lemma 5 is proved. O

Further, we discretize problem (2) in two steps. In the first
step, we define the grid spaces

Q, = {x=x,=(hymy,....,h,m,); m=(my,...,m,),
m,=0,...,M,, h, M, =€, r=1,...,n}, 17)
Q,=0,nQ,  S,=Q,nS.

Introduce the Hilbert space L,, = L,(Q,) and szh =
W;(ﬁh) of grid functions ph(x) = {p(hymy,...,h,m,)},
defined on O, equipped with the norms

1/2
gy a)”

x€Qy,

"

1/2
"z = 1", +< > ZI(p’“)xfhl,...,hn) 8)
” " xeQ,r=1
n 1/2
+< S 1", Zhl,...,hn> ,
xeQ,r=1
respectively.

To the differential operator A* generated by problem (2)
we assign the difference operator A} defined by formula (3),
acting in the space of grid functions u"(x), satisfying the
condition Dhuh(x) =0 forall x € ;. Here, DMt (x) is an
approximation of ou/0d#i.

By using A%, for obtaining u"(t, x) functions, we arrive at
problem

B a4l (t, x)

S A (0 = £ (62 + " (),

0<t<T, xeQy,
u"(0,x)=¢" (), M=, (Tx)=v"x),

xEQh.

(19)

For finding a solution u"(t, x) of problem (19) we apply the
substitution

u" (t,x) = e (t,x) + (A’,i)_lph (x), (20)

where (¢, x) is the solution of nonlocal boundary value
problem; a system of ordinary differential equations

2. h
- % + ANV (tx) = £ (%),

0<t<T, xeQy,

(21
00 -V (L0 =¢" (1) -8 (0, xeT,
V(LX) -7 x) =y ()-8 (), xel,
and unknown function ph (x) is defined by formula
P =4a5"(0)-Aa5V0,x), xe0, (22

Thus, we consider the algorithm for solving problem
(19) which includes three stages. In the first stage, we get



the nonlocal boundary value problem (21) and obtain Vi, x).
In the second stage, we put ¢t = 0 and find vh(O, x). Then,
using (22), we obtain p"(x). Finally, in the third stage, we use
formula (20) for obtaining the solution u"(t, x) of problem
(19).

In the second step, we approximate (19) in variable t. Let
[0,T], = {t, =kt,k=1,...,N, N1 = T} be the uniform grid
space with step size T > 0, where N is a fixed positive integer.
Applying the approximate formulas

uh(/\,x):uh< &]T,x>+o(‘r), x € Qy,
| T

T (TS N,
(o ([2Jeves) o (2])

+o(12), x €y

for (A, x) = &"(x), problem (19) is replaced by first order of
accuracy difference scheme

_uZH (x) - ZuZ (x) + uZ_l (x)
2

+ A’;lu,’: (x)

T
= ff @)+ p" (x),
) = M (tex), b=k,
1<k<N-1, xeQ, (24)

ug (x) = goh (x), xc¢€ ()h,

u () =8 x), xel,

Ly, xeDy =[]

and second order of accuracy difference scheme

_uzﬂ (x) — ZuZ (x) + ”271 (x)

> + A’;luz (x)

T

= fl(x)+ p' (%),

) = M (tox), =k,

lSkSN—l,erh,
h h rat (25)
uy (x) =¢" (x), x €y,

uf' (x) + <% - l) (uf () - 1) () = &" (),

xeﬁh,

ui,(x)=1//h(x), xeQ,, I= [%]
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For approximate solution of nonlocal problem (21), we have
first order of accuracy difference scheme

_VZH (x) - 21/2 (x) + vZ_l (x)

= AW () = f (),
fi) = f (twx), t=kr
1<k<N-1, xeQ,

W) - () =¢" () - (x), xe0y

) - ) =v"(x0) - %), xeq,

(26)
and second order of accuracy difference scheme
h h h
-2
e (9 v,;z(x) + i () + AV (x) = £ (%),
fi ) = £ (o),
tk:kT’ 1SkSN, erh’
A A
Vi (x) - <; —l) Vi () + <; - 1>v§' (x)
=¢" (08" (),
A A
vi,(x) - (; —l> vﬁl (x) + (; -1- 1>v;1 (x)
=y " (x0)-&(x), xeQy
(27)

respectively.

Theorem 6. Let T and |h| = \|h3 +---+ h? be sufficiently

small positive numbers. Then, for the solutions ({uﬁ}g:ll,ph)
of difference schemes (24) and (25) the stability estimates

[ IRV [ e v T
+M$ﬁ4%ﬂw}
[, < 3 1oy * 1oL + 1
*aaatth )
(28)

hold, where M is independent of T, ., h, (ph(x), wh(x), £h(x),
N-1
and {fi(x)}, .
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Theorem 7. Let 7 and |h| = \|h?+---+ h2 be sufficiently
small positive numbers. Then, for the solutions of difference
schemes (24) and (25) the following almost coercive stability
estimate

h ho, ok N-1
Uy = 2Ug + Uy, )
72 .

Co(Lap)

N-1
ol

h
wo) I7"l., (29)

|

<3 [Jo"] + ] +

2
Won

()

Co(Lap) ]

holds, where M is independent of T,«, h, (ph(x),t//h (x), Eh(x),
N-1
and {f(x)}, .

Proofs of Theorems 6 and 7 are based on the symmetry
property of operator A*, on Lemmas 3-5, the formulas

uz (x) = (I - RZN)_1

X ((Rk - RZka) vé’ (x)
+ (RN_k - RN+k) vﬁ, (x))

~(RY*=RY) (1 +rC) (21 +7C)
N-1 ' 4
% C—l Z (RN—z _ RN+1)fih (X)T

i=1

+(I+1C)QI+tC)'C™!

o Z_: (R - R

i=1
xﬁ.h(x)‘r+goh(x)—vg(x),

P () = A% (x) - ATV (%),

V() = VE () + 9" () - ¢ (),

V(P)z (x) = -G ( RN RN+1)

x (I+1C)Q2I+7C)'c™?
N-1
x )

i=1

( RN _ RN+i) fih ()7

+G(I-RM)(I+10)
N-1

x (21 + TC)_1C_1 Z (Rll—il _ Rl+i)ﬁh (x)T

1

+G(I-R™N) (¢" (%) - & ()

+G (RNfl B RN+Z) (V/h (x) (Ph (x)),
(30)

for difference scheme (24),

T

vg (x) = </\ I- 1>G1 (RN_Z —RN+Z)

x (I +1C)Q2I+7C)'C!

N-1

y Z (RN—i _RN+i)fih ()7

i=1

T

—</—\—l—1>G1 (1-RrR")

x (I+1C)Q2I+7C)'C!

—1
» (Rll—zl _Rl+z)fih (x)T
i=1

A N-I-1 _ pN+l+1
_<;—l)G1(R - RV

x (I+1C) 2l +7C)'C!

N-1

y ( RN _ RN+i) fih ()7

i=1
/\ 2N
Z_1)G,(1-R

+(5-1)6 (1)

x (I+1C)Q2I+1C)'C!

1
x (R|l+1—1| _ Rl+1+z)fih (x)‘r

i=1

+G, (1-RN)(¢" (0) - &" ()



+ ((A - 1)G1 (RN = RN

T

A N-I-1 N+Il+1
+<;—Z>G1(R -R ))

x (v (x) - ¢" (),
(3D
for difference scheme (25), and on the following theorem

on the coercivity inequality for the solution of the elliptic
difference problem in L,,.

Theorem 8 (see [28]). For the solution of the elliptic difference
problem

A’;luh (x) = o (x), x¢€ ﬁh,

(32)
D" (x)=0, x€8,
the following coercivity inequality holds:
S h
. <
;'l(uk)xrx,,], Ly, — M"(U “Lzh, (33)

where M does not depend on h and w”.

4. Numerical Results

We have not been able to obtain a sharp estimate for the
constants figuring in the stability estimates. Therefore, we
will give the following results of numerical experiments of
the inverse problem for the two-dimensional elliptic equation
with Dirichlet-Neumann boundary conditions

ut,x) 0
—T - __x ((2 + COSX)

au;i,x)> +u(t, x)

=ft,x)+p(x), 0<x<m 0<t<T,
f(t,x) = —exp (—t) cos (x)
+ (exp (=) +t) (3 cos (x) + cos (2x)),

u(0,x) =2cos(x), 0<x<m,

u(T,x)=(exp(-T)+T +1)cos(x), 0<x<m,
u(A,x)=(exp(-A)+A+1)cos(x), 0<x<m,
u, (t,0) =u, (t,m) =0, OStST,/\:g.

(34)

It is clear that u(t, x) = (exp(~t) +t + 1) cos(x) and p(x) =
sin(x) + (x + 2) cos(x) are the exact solutions of (34).
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We can obtain u(t, x) by formula u(t, x) = v(t, x)+w(t, x),
where v(t, x) is the solution of the nonlocal boundary value
problem

d*v(t,x) 0 v (t, x)
7 o <(2+cosx)7> + v (t, x)
=ft,x), 0<x<m0<t<T,

v(0,%) = v(A,x) = (1 - exp (-1) = A) cos (),
0O<x<m
v(T,x) - v(A,x)
= (exp (-T) - exp (~1) + T — A) cos (),
0<x<m,

v, (£,0)=v (t,m)=0, 0<t<T,

(35)

and w(t, x) is the solution of the boundary value problem

d*w (t, x 0 ow (t, x
—%—a<(2+cosx)#>+w(t,x)
=p(x), O0<x<m 0<t<T,

w(0,x) = (exp(-A) + A+ 1) cos (x) —v(A, x),
0<x<m,

w(T,x) = (exp (1) + A + 1) cos (x) — v(A, x),

w, (0 =w,(t,m)=0, 0<t<T.
(36)

Introduce small parameters 7 and h such that Nt =
T, Mh = n. For approximate solution of nonlocal boundary
value problem (35) we consider the set [0,T], x [0,7], of a
family of grid points

[O)T]T X [0’ T[]h
={(te x,) : ti =k, (37)
k=0,....,N, x,=nh, n=0,..., M}.
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Applying (21), we obtain difference schemes of the first

order of accuracy in ¢ and the second order of accuracy in x
k+1 ko k-1 k

v, =2V, +V Vel

% +(2+cos(x,)) =

k., k
-2V, +v,_,

2
—sin(x,,)

6k =—f(tox,), k=1,...

k_ ko k kg
Voo Y1=YM VM1 =Y
N

A)cos(x,),
v, =V

; i = (exp (~tn) —exp (=) + t5y — A) cos (x,,) ,

k=0,...,N,

V)l = (1—exp(-A) - n=0,...,M,

n=0,...,M, l:[&])
T

(38)

for the approximate solutions of the nonlocal boundary value
problem (35), and

k+1 k k—1 k k k
w,  —2w, tw, w,,, — 2w, +w,_
= +(2 + cos (x,,)) "

k k
Wy — Wy k
_SIH(xn) = 2]’1 z —wn
P k=1,...,N-1,
pa=p(x,), n=1,...,M—-1,
wl()(_w}f:wf\/[_wﬁ/[_lzoy k=0,...,N,

w? = (exp (-A) + A + 1) cos (x,,) - .,

n=0,....M, I = [&],
T

w) = (exp (-A) + A + 1) cos (x,) - .,
n=0,...,M,
(39)

for the approximate solutions of the boundary value problem
(36).

By using (22) and second order of accuracy in x approxi-
mation of A, we get the following values of p in grid points:

= <“C;§< D (s~ 120) -2 - 2)
sin (x
+(901 =) + (40)
((¢n+1 n+1) <(Pn 17 Vo 1))
+(<pn—vg), n=1,...,M -1

We can rewrite difference scheme (38) in the matrix form

k
Anvn+1 + ann + Cnvn—l = Ien’

VO = Vl, VM = VM_I.

Here, I is the (N + 1) x (N + 1) identity matrix, A, B,, C,
are (N + 1) x (N + 1) square matrices, and 9, isa (N + 1) x 1
column matrix which are defined by

[0 0 0 0 --- 0 0 0 0]
0a, 0 O 0 0 00O
00a, O 0 0 00O
00 0 a, 0 0 0O
A, = Do R
00 0 O a, 0 00
00 0 O 0 a 00
00 0 O 0 0 a, 0
|00 0 0 -~ 0 0 0 O]
(42)
(10 0 0 - ~=1---0 0 0 0]
db,d o0 -~ 0 --0000
0db d--0--0000
00db ---0--0000
B, = N
00 0O 0 b, d 00
00 0O 0 -d b, do
00 0O 0 -0 db, d
L0 0 0 0 -1 -0 0 0 1]
(00 00 -0 0 0 0]
0c, 00 :---000O00O0
00¢ O ---000O00O0
000¢ ---000O00O0
Co=|t it it i, @
000O0:¢ 00O00O0
000O0:-0¢ 00O
000O0:-00%¢O
10000 -+ 00 0 0]
_ 2+cos(x,) sin(x,)
" h? 2h
2 2(2+cos(x
o 2 20res(n) |y

“T TR o



62 =(1-exp(-A) - A)cos(x,),
95 = (exp (~ty) —exp (-A) + £ty — A) cos (x,,) ,

6 =—f(tx,), k=1,...,N-1,n=1,...,M~-1,

ve=1| : , s=n-1lnn+l.
(45)

For solving (41) we use the modified Gauss elimination
method (see [29]). Namely, we seek solution of (41) by the
formula

YV = %r1Varl + ﬁnJrl’ n=M- 1" te2 1’ (46)

where vy, = 0, a, m=1,....M—-1)are (N +1)x (N +1)
square matricesand 3, (n = 1,...,M — 1) are (N + 1) x 1
column matrices. For «v,,, {, 3,1, we get formulas

-1
X1 = _(Bn + Cn(xn) An’

ﬂn+1 = _(Bn+cn‘xn)71 (Ien_cnﬁn)> n=1,...M-1,
(47)

where «, is the (N + 1) x (N + 1) identity matrix and 3, is the
(N + 1) x 1 zero column vector.

Futher, we rewrite difference scheme (39) in the matrix
form

k
Anwn+1 + Enwn + ann—l = Irln’

n=1,...,M-1, (48)
wo = wl, wM = wal.
Here,
(1 0 00 ---0 0 0 0]
db,d 0 --00 00
0db d--0000
00db,---0000
E =t ¢ b, (49)
000O0-:-bdoO0oo
0000 :--db do
0000 :--04d6b, d
(00 00 --00 0 1]
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A, and C, are defined by (42) and (43) and (N +1)x1 column
matrix #, is defined by

1
=1 : |

my

;12 = (exp(-A) + A+ 1) cos(x,) — vln,
11,1:’ = (exp(-A) + A+ 1) cos(x,) — vil,

n=-p» k=1,..,N-1,n=1,..,M-1,

w, = . , s=n—-1,nn+1.

s < (N+1)x1
(50)

Now we present second order of accuracy in ¢ and x
difference schemes for problems (35) and (36). Applying (27)
and formulas for sufficiently smooth function p

P (%u11) 2;P (%51) o (x)=0 (hz) ’

P (xn+1) ~ zpl/(lzxn) TP (x”_l) — P” (xn) =0 (hz) >

10p (0) — 15p (h) + 6p (2h) — p (3h) B
I3

pm (0) = O(hZ) ’

-3p(0) +4p (h) — p(2h) B
2h

pl=0(r),

10p (1) — 15p (r — h) + 6p (m — 2h) — p (7w — 3h)
3

_ Pru () = O(hz) i

3p(m) +4p(m—h) - p (- 2h)

2
2h —p (m =0 (),
(51)
we get
k+1 k k-1 k k|, .k
v =2V + v Voo =2V + v
n Tzn n +(2 + cos (xn)) n+1 hzn n—1
Kok
—sin (x,) 2Lk gk

2h
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6 =—f(tox,), k=1,...,N-1, n=1,...,M-1,
k kK k
=3y, +4v] — v,
=3k +ak - =0, k=0,...N,
10v§—15v’f+6v§—v§
:10v11c\,1—15v11c\,[_1+6v§4_2—vlf\4_3=0,
A A
0 1 1+1
vn+<;—l—1>vn—<;—l>vn
=(1-exp(-A) —A)cos(x,), n=0,...,M,

vnN+(&—l—l>vL—<&—l>vﬁ’l
T T

= (exp (~ty) —exp (1) + ty — A) cos (x,),

difference scheme for nonlocal problem (35), and

k+1 k k-1 k k P
w, —2w, +w w, ., — 2w, +w,_
- Tzn "+ (2+cos(x,)) - hzn n

k
. w, - W,
—sin (x,,) % =—p,
k=1,...,.N-1, pn:p(xn), n=1,....,.M -1,
_3w§+4wlf—w2:_3w§4+4wM1 wM2: ,
k=0,...,N,
10w§—151,0If+6w12c—w’3c
|3 k k k
= 10wy, — 15wy, , + 6wy, , —wy, 5 =0,
w? = (exp (-A) + A + 1) cos (x,)
A A
+<——l—1>vi—<——l)vil+1, n=0,...,M,
T T
w5=(exp(_A)+}t+1)cos(xn)
A ! A I+1
+<;—l—l)vn—<;—l>vn+,
Eﬂzg(xn)) nzo,...,M,
(53)

difference scheme for boundary value problem (36).

9
By difference scheme (52), we write in matrix form
AV +Byv, +Cov,q = IGZ, n=1,....,M -1,
=3y, +4v, —v, =0, (54)

=3vp +4vy — Va2 =0,

where A, C, are defined by (42), (43), (44), and B,, is defined
by

1000---0yz0--02000
db do0---0000--00 00
0db d---0000--00 00
00db ---0000---0000
B, = o R Do >
000O0:--0000:-b4d00
000O0--0000-:-db do
00O0O0:-0000:-04dUb,d
0000 --0yz0--000 1]
2 2(2+cos(x,))
N
1 A A
d:_) = __l_l 5 z=— __l .
72 4 (T ) (T >

(55)
We seek solution of (54) by the formula
V=0V + BuVpsa + Y H=M-2,...,0, (56)

wherea,,, 8, (n=0,...,M —2) are (N + 1) x (N + 1) square
matricesandy, (n=0,...,M —2)are (N + 1) x 1 column
matrices. For the solution of difference equation (41) we need
to use the following formulas for «,, f3,;:

&y = _(Bn + Cn(xn—l)_1 (An + Cnﬁn—l) >
B. =0,

-1
YHz_(Bn+Cnan—l) (Ien_CnYn—l)’ n=1...,M-1,
(57)
where
4 1
060 = 51, /30 = —51,
o = §I’ B = _EI’
5 5 (58)
- = 4L, B = =31,
8 5
Xp-3 = 51’ Bu-s = _517

and ¥y, V1> Yam—2> Yar—3 are the (N + 1) x 1 zero column vector.
For v, and v,,_, we have

Ym = (Qu - leQ;lezl)_1 (G1 - Q12Q;21G2)’

VM-1 = ngl (Gz - Q21VM) >

(59)
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where
Q1 = —3A 5 — 8By — 8C 203 — 3Ch2 B3
Qi =4A N5 + 9By 5 +9Cy 10 3 +4Cxy 5Py 3
Qy1 = =3By = 8Ch
Q= Appy + 4By +9Ch s

Gl = IeM—Z - CM—ZYM—3’ G2 = IeM—l'

(60)
We can rewrite difference scheme (53) in the matrix form

Aw,,+Ew,+Cw, ; = 111';, n=1,....,M -1,
—3w, + 4w, —w, = 0, (61)
3wy + 4wy —wy, =0,

where A, E,, C,, are defined by (42), (49), (43), and (44) and
1, is defined by

1) = (exp (~A) + A + 1) cos (x,,)

A ! A I+1
e(S-r-1)-(2-0)un -

Y = (exp (-A) + A + l)cos(xn)+<& —1- 1>v;
T

_ (& —l> Vlnﬂ,
T

My=—pw k=1..,N-1, n=1,..

n=0,...,M,

LM -1

Now, we give the results of the numerical realization
of finite difference method for (34) by using MATLAB
programs. The numerical solutions are recorded for T =
2 and different values of N = M. Grid functions V}:u uﬁ
represent the numerical solutions of difference schemes for
auxiliary nonlocal problem (35) and inverse problem (34)
at (t;, x,,), respectively. Grid function p,, calculated by (40)
represents numerical solution at x,, for unknown function p.
The errors are computed by the norms

Mot . 12
N
Ev,, = max |v te,X,) =V | h
M 1<k<N-1 < ( k> n) n 4

1<k<N-1
n=

Mol L\
Eu), = max < |u (te x,) — ul:l. h> ,  (63)
1

M-1 1/2
Epy = ( Y lp(x,) - pn|2h> :
n=1

Abstract and Applied Analysis

TABLE 1: Error analysis for nonlocal problem.

N=M= N=M= N=M= N=M-=
20 40 80 160
Difference
030522  0.14933  0.073953  0.036814
scheme (38)
Difference 0.024714  0.0031054 436x 107 7.52x107°

scheme (52)

TABLE 2: Error analysis for p.

N=M= N=M= N=M-= N=M-=
20 40 80 160
Difference
scheme (38), 0.57878 0.33755 0.20387 0.12905
(40)
Difference
scheme (52), 0.058201 0.010646 0.0020228 4.03x107*
(40)
TaBLE 3: Error analysis for u.
N=M= N=M= N=M-= N=M-=
20 40 80 160
Difference
scheme (38), 0.088225 0.038586 0.01815 0.008818
(40), (39)
Difference
scheme (52),  0.017034  0.0020225 2.47 x10™* 3.08x 107"
(40), (53)

Tables 1-3 present the error between the exact solution
and numerical solutions derived by corresponding difference
schemes. The results are recorded for N = M = 20,40, 80
and 160, respectively. The tables show that the second order
of accuracy difference scheme is more accurate than the first
order of accuracy difference scheme for both auxiliary non-
local and inverse problems. Table 1 contains error between
the exact and approximate solutions v of auxiliary nonlocal
boundary value problem (35). Table 2 includes error between
the exact and approximate solutions p of inverse problem
(34). Table 3 represents error between the exact solution u
of inverse problem (34) and approximate solution which is
derived by the first and second orders accuracy of difference
schemes.

5. Conclusion

In this paper, inverse problem for multidimensional elliptic
equation with Dirichlet-Neumann conditions is considered.
The stability and coercive stability estimates for solution
of this problem are established. First and second order of
accuracy difference schemes are presented for approximate
solutions of inverse problem. Theorems on the stability
and coercive stability inequalities for difference schemes
are proved. The theoretical statements for the solution of
these difference schemes are supported by the results of
numerical example in a two-dimensional case. As it can be
seen from Tables 1-3, second order of accuracy difference
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scheme is more accurate compared with the first order of
accuracy difference scheme. Moreover, applying the result of
the monograph [29] the high order of accuracy difference
schemes for the numerical solution of the boundary value
problem (2) can be presented.
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We study the nature of the spectrum of the periodic problem for the heat equation with a lower-order term and with a deviating
argument. A significant influence of the lower-order term on the correct solvability of this problem is found. We obtain a criterion

for the strong solvability of the above-mentioned problem.

1. Introduction

In paper [1] we constructed a spectral theory of a model
differential equation of first order with a deviating argument.
The main idea of the article [1] has been further developed in
(2, 3].

The equation that we studied belongs to a class of
functional-differential equations. These equations have only
recently become a subject of research of individual authors;
particularly, such equations are studied in [4-6]. Functional-
differential equations have been actively studied recently by
some authors in papers [7, 8].

In this paper using the methods of paper [1] we have
found a solution of the mixed problem for the heat equation
with a deviating argument. As a result we got that the classical
solvability of the boundary value problem requires a certain
smoothness of the right-hand side of the equation (see (11)
of Theorem 4) and the strong solvability of the problem is
provided by the properties of the coefficient of the lower-
order term of the equation (Theorem 11).

Let O c R* be a rectangle bounded by the following
segments:

AB:0<t<T, x=0, BC:0<x<, t=T,

)

CD:0<t<T, x=1, DA:0<x<I t=0.

We denote by C*!(Q) the set of functions u(x, t) that are
twice continuously differentiable with respect to the variable

x and once continuously differentiable with respect to the
variable t. The boundary of the area Q is a set of segments
B=ABUADUCD.

Periodic Problem. Find a solution of the equation

Lu=u,(x,T —t)+u,, (x,t) +au, = f(x,1) 2)
satisfying the conditions

ul,g =0, (3)

u 0, (4)

x|x:0 - x|x:l =

u'x:O - ulx:l =0, u
where f € L*(Q) and a is constant.
Further the coefficient a will be called the coefficient of
influence.

Definition 1. The function u(x,t) € L2(Q) is called a strong
solution of (2)-(4) if there exists a sequence of functions
{u,} € C*'(Q) nCY(Q), n = 1,2, 3,..., that satisfies the
boundary conditions of the problem and such that {u,} and
{Lu,},n=1,2,3,..., converge, respectively, to u and f.

Definition 2. The boundary value problem (2)-(4) is called
strongly solvable if a strong solution of the problem exists
for any right-hand side f(x,t) € L*(Q) and this solution is
unique.



The aim of this study is to investigate the nature of the
spectrum and the influence of the lower-order term on the
strong solvability of the problem (2)-(4) in the space L*(Q).

Using Fourier method we obtained the conditions of
the existence of a strong solution of the boundary value
problem (2)-(4) in the space L*(Q) in the form of Theorem 4.
With the help of the spectral theory of linear operators we
have established criteria of strong solvability of this problem,
presented in the form of Theorem 11, which is the main result
of this paper.

2. Results

Problem about Spectrum. Examine the nature of the spectrum
of the functional-differential operator

Lu=u, (x,T —t) +u,, (x,t) + au,,
D) ={uec™@ncC(Q),

ult:O = ulx:O - u|x:l = ux|x=0 - ux|x=l = }

©)
Theorem 3. The spectral problem

Lu=u, (x, T —t)+u,, (x,t) +au, (x,t) = Au(x,t),

(6)
Ulizg = Ulxog = Ul = uxlx:() - ”x|x:1 =0
has an infinite number of eigenvalues:
b= 7 o 1) 2 (Y 2
m=0,+1,£2,..., n=0,12,...,
and the corresponding eigenfunctions
2 2mii . 1\ it
Uy, (X, 1) = ﬁexp<Tx) - sin <n+ 5) T ©
m=0,x1,£2,..., n=0,12,...,

which form an orthonormal basis of the space L*(Q)), where
Q=1[0,1] x[0,T].

Proof. By method of separation of variables we get two
spectral problems. The first problem is the Sturm-Liouville
problem with Dirichlet condition. The second problem is the
Cauchy problem for the first-order equation with deviating
arguments, which is studied in detail in [1]. The rest is
elementary. 0

Theorem 4. For the existence and uniqueness of a strong
solution of the boundary problem (2)-(4), it is necessary and
sufficient to fulfill the condition

(o) (2 -2 ]

5 2
+( Tﬂ 'Rea> #0, Vm=0,+1,+2,..., n=0,1,2,....

)
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When this condition is fulfilled a strong solution of the
problem exists and has the form

u(x,t) = i i (f

> umn)
m=—00 n=0 /\m”

*Upn (.X, t) (10)

for all f(x,t) € L*(Q) satisfying

() (9] 2

z Z (f/’\umn)

m=—00 n=0 mn

< +00, (11)

where the eigenvalues A,,,,, and the eigenfunctions u,,,(x,t) are
given by (7) and (8).

The proof is omitted since this theorem is a simple
consequence of the preceding theorem.

Theorem 5. If a + a = 0, then the differential operator (5)
is essentially self-adjoint in the space H = L*(Q), where Q =
[0,1] %[0, T is a rectangle, lying in the upper half-plane (x,t) €
R,

Proof. 1t easily follows from the symmetry of the operator L
and the completeness of its eigenvectors. O
From Theorems 4 and 5 there follows the Theorem 6.

Theorem 6. If

(a) Rea =0,
®) (-1)"(n+1/2)-(x/T) - 2mmr/l)* = @mmn/l)-Ima #0,

— -1
then the inverse operator (L) ~ exists, which is also self-adjoint.

Proof. From Theorem 4 there follows the existence of the
operator (f)fl; the rest follows from the series of equalities

(fl)* = (f*)_: = (f)fl, in which Theorem 5 and the known
equality (A™")" = (A*)" were used. O

Definition 7. A linear operator A (not necessarily bounded)
in space H is called normal if it is densely defined and closed
and satisfies the condition A*A = AA”.

Lemma 8 (see [9]). Let A be a densely defined operator in a
Hilbert space H. Then

(a) A" is closed;

(b) A allows a closure if and only if D(A") is dense, and in
this case A = A**;

(¢) if A allows a closure, then (Z)* = A"

Lemma 9 (see [10]). Let A be a normal operator in the space
H. Then

(a) D(A) = D(A™);
(b) |Ax|l = [[A* x| for Vx € D(A);

(c) A is the maximum normal operator.
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Using these lemmas we obtain the next theorem.

Theorem10. Ifa + a # 0, then the closure of the operator Lis a
normal operator; that is, the equality L'L=LLis satisfied.

Proof. This formula can be verified directly. O

3. About the Nature of the Spectrum of
the Operator L

Theorem 11. (a) If Rea+0, then there exists an inverse

operator f_l, which is normal and compact. We have the
estimate
— - 2
||L 1||s]< n K:max{l,—”mem}. (12)
2T 1
The spectrum of the operator L is discrete, that is, has no
limit points in the finite part of the plane.
(b) If Rea = 0, Ima+((-1)"(n + 1/2)/2m) - (/T) -
2mna/l,n = 0,1,2,...,m = 0,+1,42,..., and both values of
2T/ and T - Ima/l are rational, then the inverse operator

L' exists and is bounded but not compact. The operator L
is self-adjoint; its spectrum consists of an infinite number of
eigenvalues, among which there are an infinite number of
infinite multiple eigenvalues.

(©)IfRea =0, Ima# ((-1)"(n+1/2)/2m)-(1/T) - 2mn/l,
n=0,1,2,...,m=0,+1,%2,... and at least one of the values
of 2nT /1> and T-Im a/l is irrational, then the inverse operator

L' exists, but is not bounded. The operator L is self-adjoint
and its spectrum consists of an infinite number of eigenvalues
and continuous spectrum filling the entire real axis (—00, +00).
The points of the continuous spectrum are the limit points of

eigenvalues.
(d)IfRea=0andIma = ((-1)"(n+1/2))/2m)-(/T) -
2mmn/l for some values n = 0,1,2,...; m = 0,£1,42,..,,

the inverse operator L' does not exist. The operator L is self-
adjoint. If both values of 2nT/* and T - Im a/l are rational,
the spectrum consists of an infinite number of eigenvalues,
among which there are an infinite number of infinite multiple
eigenvalues. If at least one of the values of 2T/P, T - Ima/l
is irrational, then the spectrum of the operator L fills the entire
real line (—00, +00).

Proof. In the work [11] Weyl introduced the concept of a
sequence uniformly distributed modulo 1 and also proved a
criterion of uniform distribution. In the same paper he gave
examples of sequences distributed uniformly modulo 1. The
simplest of these sequences is the sequence 1¢, 2, 3&, .. . with
some irrational number &.

Weyl’s First Theorem. If ¢(z) is a polynomial with a constant
term «, and not all coefficients of ¢(z) — v are rational, then
the sequence of numbers ¢(1), p(2),9(3),... is distributed
uniformly dense everywhere.

In particular:

Weyl's Second Theorem. If & is some irrational number, the
sequence of points 1&,4¢&,9&, 16,25, ... when winding of a

real axis around a circle of length 1 covers it evenly dense
everywhere. The same will hold if the squares of numbers are
replaced by their cubes or fourth degrees, and so forth.
Next, we show that the set of eigenvalues {A,,} is
compacted with an increase in the indices 7 and m.
The eigenvalues that we found are of the form

I\7 [(2mr\> 2mmi
A = —1"<n+—>——(—> + a,
a+0, m=0,%1,%+2,..., n=0,1,2,....

Let us consider the neighborhood of the origin. If it was a
limit point of the set of eigenvalues, then the inverse operator

(f)_1 would be unbounded.
IfA,, — 0 for some subsequence, then

2 2
I/\mnlz = ((_l)n <n+ %) % - <_2}’ll’l7'[) - _21’1117'[ . Ima)

2 2
+<$-Rea> — 0.

This is impossible when Re a # 0. If Re a # 0, then

2
|Amn|22<27nRea)> Vm=12,...,
:>|Amn|2(zTﬂRea>a Ym=12,...,
2 1\ 712 T \?
ol =[(n+3) 7] = ()

T
|A0n| > ﬁ,

(15)

Vn=0,1,2,....
Hence,

2
|/\mn| 2 max{l,—n|Rea|}, Vm=0,%1,%2,...;
2T 1 (16)

n=0,1,2,...

Thus, when Re a # 0 the inverse operator I exists and
is bounded. If a subsequence {A;;} of the sequence {A,,,}
converges to a point A, in the complex plane, then the
sequence {|Ay|} is bounded; therefore, the second index !
takes only a finite number of values. Then the first index
takes a finite number of values too. We have a contradiction,
since assumption on {A;} is an infinite convergent sequence.
Therefore, the sequence {A,,,,} has no limit points in the finite
part of the complex plane A, which means that the spectrum
of the operator L is discrete.

Now we will investigate whether the operator s
compact. Any subsequence of the sequence {A,,,}, m =
0,+1,42,...,n = 0,1,2..., tends to infinity. In fact, let {1}
be an arbitrary infinite subsequence of the sequence {A,,,}.
Then two situations are possible:



4
(1) either the first index takes an infinite number of
values, then
2i 2
|Aij|2 > (1—7[ Rea) , = |/\,--| — +00, (17)
I j
(2) or the first index takes a finite number of values, while
the second index takes an infinite number of values;
therefore
(2
2l DYE (3
ol = [ (e3) - (2
. 2 : 2
—ZITT[ . Ima] + (21771 -Rea)
S m
I\ 7 i1 ( 2im
>[(j+=)=+(=1 J“<—>
[(J i z) P
, 2
+(—1)j+1217n ~Ima] — 00.
Due to the fact that j — +00, the second and third terms
are the bounded quantities. O

Lemma 12 (see [12]). For the complete continuity of the
operator of the normal type it is necessary and sufficient to fulfill
the condition

lim A, =0. (19)

n—+0o

On the basis of Lemma 12 and (17) and (18) it follows that

the inverse operator Iis completely continuous. Therefore
its spectrum is discrete.

Now consider the case Re a = 0.

In this case, the eigenvalues have the form

2
b= ()3 (22 -2

2)T (20)
Ima+0.
Suppose that A, #0, that is,
-D)"(n+1/2) | 2mn
Ima#-——— 12— 2%
2m T l (21)

n=0,1,2,..., m=0,+1,+2,....

Ifn=2k+1andk=0,1,2,..., then

2
b= (303 (52 - o
(22)

atm, k — 00; therefore this subsequence has no limit points.
Ifn=2kk=0,1,2,..., then

2
/\m2k=<2k+l>z—<2m—n) —zm—ﬂlma,
’ 2T ) l (23)

k=0,1,2,..., m=0,+£1,%2,....
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Transform this expression to a form convenient for us

27 1 2m*aT mT
/\m’zk:?[k+z—l—2—71ma]
(24)
271[ 1 ( 2 2nT T-Ima)
=—|k+-—-|m—+m .
T 4 I? l

For convenience we introduce the following notation:

ﬂ . mT -Ima

12 1
where [x] is the integer part and (x) is the fractional part.
Suppose that k = [¢(m)], then

(25)

@ (m) =m’

A = 2[5+l o] - 9 )|

T
=21 -em-lemD] = 2[5 -(em)].

(26)

Now we use the Weyl's theorem [11], for this we assume
that at least one of the values of

2T T-Ima
2 l
is irrational. Then by Weyl’s theorem the fractional part
@(m), that is, (¢(m)), fills the interval [0, 1] uniformly dense
when m = 0,1,2,.... Then the subsequence {A,, 5}, m =
0,1,2,...,k = [ep(m)], is dense everywhere in the interval
[=3m/2T, /2T].
Assuming k = [p(m)] + 1 and k = [p(m)] + 2,..., then
k = [p(m)] — 1, k = [¢p(m)] — 2,..., and so on; we obtain
that the sequence {A,,,,} is uniformly dense everywhere; that
is, the continuous spectrum of the operator L fills the entire
real axis from —co to +c0. Let now both values of

2nT T -Ima
2’ I

be rational; then ¢(m) is always rational. To be specific let

(27)

(28)

2nT p T-Ima r
Ty 1K 29
Then
2
_ 2.2 'rzmp+mr=
plm) =’ am-g == == =[p(m)] +(p(m).
(30)

The fractional part ¢(m) takes only a finite number of
values; they are the remainders of the division m”p + mr by
q - k; that is
2 q-k-1

1
0,_,_,...,
q-k q-k q-k

(31)

When m is changing from —co to +00, these values will
repeat infinitely many times, at least one or all of them. For
us it is important that they do not coincide with 1/4.
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Assuming k = [p(m)], m =0,1,2,..., we see that

Aok = 2;” [;11 —(<p(m))], m=0,1,2,.... (32)

This infinite sequence is contained in a segment
[-37/2T, m/2T] and consists of a finite number of fractions
of the form

2 1 2n (1 1 2n (1 2
Foar G TG
2n (1 gk-1
(122
so at least one of them, or all, or some of them are repeated
infinitely many times. This suggests that some numbers
in the segment [-37/2T,/2T] are the infinitely multiple
eigenvalues.
Continuing this reasoning as in the irrational case, we see
that the spectrum of the operator L consists of an infinite
set of eigenvalues and among the eigenvalues there are the

infinite set of the infinitely multiple eigenvalues. By our
assumption

Ima+#

m T 1 (34)

,m=0,+1,£2,...;

1) (n+1/2) 1
2

n=0,1,2,...

therefore the inverse operator exists and is bounded but is
not compact in view of the existence of eigenvalues of infinite
multiplicity, as the spectrum of the compact operator has a
finite multiplicity. If Rea = 0 and

n
Ima = (-1) (n+1/2)‘£_2mrr (35)
2m T I
for some valuesn =0,1,2,..., m=0,+1,+2,..., the inverse

—1

operator L ~ does not exist and zero is an eigenvalue, perhaps,
of the infinite multiplicity. In this case, if at least one of the
values of

2nT T-Ima

2’ l (36)

is irrational, then the spectrum of the operator L fills the

entire real axis. If both of these values are rational, then the

spectrum of the operator L consists of an infinite number

of eigenvalues, among which there are an infinite number of
infinite multiple eigenvalues.

Finally, we note that the boundary value problem (2)-(4)

is strongly solvable in the cases of (a) and (b) of Theorem 11
but in cases (c) and (d) is not.

4. Conclusions

By means of Fourier method, a criterion for strong solvability
of the mixed Cauchy problem for the heat equation with a
deviating argument was found. The nature of the spectrum of
the periodic problem for the heat equation with a deviating

argument was studied in detail, and the norm of the inverse
operator was estimated through the influence coefficient.
The dependence between the coeflicient of influence and the
nature of the spectrum of the heat operator with a deviating
argument was found.
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This paper deals with a Dirac system with transmission condition and eigenparameter in boundary condition. We give an operator-
theoretic formulation of the problem then investigate the existence of the solution. Some spectral properties of the problem are

studied.

1. Introduction

After Walter [1] had given an operator-theoretic formulation
of eigenvalue problems with eigenvalue parameter in the
boundary conditions, Fulton [2, 3] has carried over the
methods of Titchmarsh [4, chapter 1] to this problem. Then,
a large amount of the mathematical literature was devoted to
these subjects during the last twenty years. We will mention
some of the papers published at least twenty years ago, but
of course there are many other interesting and important
papers published more recently, which are not referred to
here. The existence of solution and some spectral properties
of Sturm-Liouville problem with eigenparameter-dependent
boundary conditions and also with transmission conditions
at one or more inner points of considered finite interval
has been studied by Mukhtarov and Tung [5]; see also [6,
7]. A Dirac system when the eigenparameter appears in
boundary conditions has been studied by Kerimov [8]. In
[9], an inverse problem for the Dirac system with eigenvalue-
dependent boundary conditions and transmission condition
is investigated.

The aim of the present paper is to study a Dirac system
with transmission condition and eigenparameter in bound-
ary condition. For this, we follow the method in [5]. We
consider the Dirac system

e (u) = Au' (x) - P(x)u(x) = \u(x), (1)

where
0 1
A= (—1 0>’
Po= (pléx) pﬁx))’ @
= (6)
or
uy (x) = py (%) 1y (x) = Ay (x), .
ul (X)) + py (X) ty (x) = — Ay (%), x € [a,c)U(c,b],
with boundary conditions
sin au, (a) — cosau, (a) = 0, (4)

byu, (b) — ayu, (b) + A (sin Buy (b) — cos Bu, (b)) =0, (5)
and transmission conditions at the inner point x = ¢

u, (c=0)=yu, (c+0),
| (6)
u,(c=0)=y u,(c+0).

Here and later on, A is a complex eigenvalue parameter; the
functions p;(x)(i = 1,2) are continuous on [a, ¢)U(c, b] which
have finite limits p; (+c) = lim, _, , p;(x)(i = 1,2).a,,b,, yare
real numbers and o, 8 € [0, 77).



2. Operator Formulation of the Problem

For convenience, we will assume that |a,| + |b;|#0, y #0. To
formulate a theoretic approach to problem (1)-(6), we define
the Hilbert space H = L,[a,c) U L,(c,b] ® C, with an inner
product

c T b T 1 -
U, Vi) = J u (x)v(x)dx+ J u' (x)v(x)dx + =i,
a c o
™)
where T stands for the transpose and
() v-()en
u )’ v ’
(%) (x) ®
uy (x 2
u(x) = (u; (x))’ v(x) = (v (x ))

u;(x),vi(x) € Lyla,c) U L,(c,b], (i = 1,2), 4,V € C. The
constant o is defined by

= det <31i B cc?éﬁ) ©)

Let dom(A) € H besetofal U = (“%")) € M, such that
u,(x), u,(x) are absolutely continuous on [a,c) U (¢, b], & =
sin Bu, (b)—cos fu,(b) and €(u) € H, sin au, (a)—cos au,(a) =
0, uy (%), u, (+c) have finite limits, &I = byu, (b)—a, u,(b). Now
define the operator A : dom(A) — H by

A <ugc)) _ <€_(Z)) (10)

Hence, we can rewrite the problem (1)-(6) in the operator
form as

AU = \U. a1

Obviously, the operator A and the Dirac system (1)-(6)
have the same eigenvalues. Also the eigenvectors of (1)-(6)
coincide with the first two components of the corresponding
eigenelement of the operator A.

Lemmal. The dom(A) is dense in H.

Proof. 1t is easily seen that there is no nonzero vector F =
(f(x),f) € H such that for every U = (u(x),#) € dom(A),
(F,U)y = 0. This implies dom(A)* = {®}, where ® =
(0,0, 0). Therefore, dom(A) is dense in H. O

Theorem 2. The operator A is symmetric.

Proof. For each U,V € dom(A) from the inner product (7)
and the integration by parts, we have

c

AUV, - |

a

(”; - Plul)T/ldx - L (ui + pzuz)m‘/zdx

Abstract and Applied Analysis

Uy — plul)T/ldx

b -_—
- J (u; + pzuz)T/zdx - (lyﬁ?

A
_“1‘/2]

_ _ 1¢=0 _
= [uv, - “11’2]; + [uy c+0

c

c [
—! —_ I
- J U, v dx — J pyuvidx + J U vydx
a

a a

c b b
- J P, vydx — J uzT/;dx - J piuvidx

a [ c

b b 1

! — ~=

+ J U Vodx — J Dpouyvydx — —1iv
c o

= [uy (€= 0) ¥, (¢ = 0) = 14y (¢ = 0) ¥, (c - 0)]
~ [, (@), (a) - uy (@) ¥, (a)]
+ [1 (b) ¥, (b) — 14, (B) ¥, ()]
— [ty (c+0) ¥ (c+0) —uy (c+0)V, (c +0)]

c

- JC u, (V'l +p2172)dx+ J u, (

a a

P1V1)

- Jb u, (V'l + p2172) dx + r u, (T/; - pﬁl) dx

c c

1
T (b1“1 (b) - ayu, (b))

x (sin Bv; (b) — cos fv, (b)) .
(12)

Since U and V satisfy the same boundary condition (4) at x =
a,

uy (@) vy (a) = u, (@) v, (a). (13)
From transmission condition (6), it follows that

U, (c=0)v,(c-0)=u, (c+0)v, (c+0),

(14)
u(c=0)v,(c=0)=u; (c+0)v,(c+0).
Furthermore,
(12 0)7, (B) =, ©)7, B)] - = (B0, ) - a1, (1)
x (sin Bv, (b) — cos v, (b))

= —é (sin Bu, (b) — cos Bu, (b)) (b, v, (b) — a,v, (b))

1 =
= ——uv.
o
(15)
Now substituting (13), (14), and (15) in (12), we obtain
(AU, V) = (U, AV)y,. (16)
O
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Since the operator A is symmetric, the following orthog-
onality relation is valid.

Corollary 3. All the eigenvalues of the system (1)-(6) are real
and to every eigenvalue A, there corresponds a vector-valued
eigenfunction u® (x,1,,) = (t,(x, A,),1p,(x, A,,)). Moreover,
vector-valued eigenfunctions belonging to different eigenvalues
are orthogonal in the sense of

c b
1 —
(U U )y = J ul g, dx + J u'n,dx - ~#,u,, =0. (17)
a c o
Remark 4. The vector-valued eigenfunctions stated in
Corollary 3 are not orthogonal in the usual sense in the
Hilbert space L,[a, b].

3. Existence of Solutions

In this section, we study the existence of the solution of the
Dirac system (1) with boundary conditions (4) and transmis-
sion condition (6).

Theorem 5. The Dirac system (1) has a solution ®(x, ) on
[a, b] satisfying boundary condition (4) and transmission con-
dition (6). For each x, ®(x, A) is a vector-valued entire function

of A.

Proof. From the classical theory of differential equations (see
[10]), since the Dirac system

Au' (X)) =P () u(x) = \u(x), xe€lac) (18)

with the initial conditions

u, (a) = cosa, u, (a) = sina (19)
is continuous on the interval [a, ¢), this system has a unique
solution @, (x, A) = (®;(x, 1), D, (x, )T which is an entire
function of A on [a, ).

Now consider the Dirac system of differential equations

) (x) = py (X) uy (%) = Mgy (%),
(20)
uy (x) + py () 1y (x) = —Auy (%), x € (c,b],

and nonstandard initial conditions contain eigenparameter

u, (c+0) = y_1d>11 (c-0,1),
(21)
U, (c+0) = yd,, (c-0,1).

Let us denote solutions of (20) by uy(x,A) = (u(x, A),
Uy (X, A))T in the case p;(x) = p,(x) = 0. It is clear that the
vector-valued function u,(x, A) is written as

Uy (%, A) = ¢ cos Ax + ¢, sin Ax,
(22)
Uy (%, 1) = —¢; sin Ax + ¢, cos Ax.

From the initial conditions (21), we obtain constants ¢; and ¢,.
Then, inserting these values into (22) and using some basic
trigonometric identities, we arrive at

1y (%, A) = (7/‘10 (x, /\)) B <y‘1<1)11 (c=0,A)cosA(x—(c+0))+yD, (c—0,A)sin A (x — (c+ 0))>. (23)

Uyg (x,A)

X

c

wee = (3 00)

X

c

In what follows, we use the method of successive approx-
imations, which is helpful in constructing a solution of

X

c

~(uy, (x, 1)
Uy (%, A) = (u; (x.A)

X

c

where u,,(x, A) and u,,(x, A) are defined in (23). It is obvious
that each of u,,(x, A) is an entire function of A for every x €

(c,b].

> Uy (%, A) + I {p1 () up,_y SINA (s — x) — py (s) ty,_; cOS A (s — x)} ds

)/I_ICD11 (c—0,A)sin A (x — (c +0)) + yP,; (¢ —0,4) cos A (x — (c + 0))

By applying the method of variation of the constants as in [11,
page 243], we find the following system of integral equations:

Uy (x,A) + J {p1 () uy (2, A)sin A (s — x) — p, (s) ty (x,A) cos A (s — x)} ds

(24)

Uyg (%, A) + J {p1 () uy (2, X) cos A (s — x) + p, (8) ty (x,A) sin A (s — x)} ds

the integral equation system (24). This method requires a
sequence of functions {u,(x, 1)} forn = 1,2, ... defined as

; (25)

Uy (%, A) + I {p1 () uy,_y cOSA (s — x) + p, (s) y,,_; sin A (s — x)} ds

Set
z, (6, A) =u, (6, A) —u,_; (x,A), (26)



where z;(x, A = (z2,(x,4),25,(x,A), and let M; =
maX, ¢ (.p] |p, ()], M, = maxxe(c,h]lpz(x)l, M =max(M,, M,),
Nl (A) = maXxE(C,bﬂum(X, A)L NZ()\) = maXxe(C’bﬂuzo(x, A)I
Then,

2y (o ) < j |9y () ago sin A (s - x)

=P, (8) thyg cOS A (s — x)| ds

+ J |py (5) uyg cos A (s — x) (27)
+p, (8) tyg sin A (s — x)| ds
<2M(N; (M) + N, (V) (x—o),
where the norm || - || can be any convenient norm in H, but

for the sake of presentation, we used 1 — norm. Furthermore,
let N; = max)zxN;(A), N, = maxjzN,(A), and Np =
max(Ny, N,) in closed contour {A € C : |A| < R}; then

[z, (x, )| < 2MNg (x = ¢). (28)
Similarly,
Iz, e ) < j 19, (5) (1t — 1) sin A (s — )
—p, (s) (u21 - ”20) cos A (s— x)| ds
' j |1 (5) (1131 — t15) cos A (s - x)

+P, (8) (g — tyg) sin A (s — x)l ds

< 22M3N (x - 5)2
= R —2 5
(29)
and so generally,
la, e )] < 27M N & ;lc) (30)
Now, consider the infinite series
Uy (%, 1) + Y 2 (x, 1) (31)
k=1
The nth partial sum of this series is u,,(x, A); that is,
ty, (36, 4) = 1y (36, 1) + Y 2 (x,4).. (32)

k=1

Therefore, the sequence {u,(x,A)} converges if and only if
series (31) does so. In view of (30), it follows that series (31) is
uniformly convergent with respect to x on (¢, b] and A in the
closed contour {A € C : |A| < R}. Let the sum of series (31) be
D, (x, 1) = (@, (x, 1), Doy (x, 1)) 7; that is,

D, (6, 1) = 1y (x,4) + Y 2 (x,4), (33)
k=1
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and so, (32) gives
nli_)ngoun (x, 1) =D, (x,1). (34)

Finally, we will show next that the limit function ®,(x, A)
satisfies (20). For this, we need to find CI);(x, A). From (33),

. D, (x, A)
3 () = D, (x, 1)

up (6A)\ & [z (% 4)
= =+ .
uy; (%, 1) ,;2 2y (%, 1)
For the first term on the right-hand side of (35), if we take
n = 1in (25), then

(2)-G:)
Uy Uy

*(p1(s)sinA(s—x) —p,(s)cosA(s—x)
+J <P1(5)COSA(S—X) pz(s)sin/\(s—x)>

(35)

c

(=Ap;(s)cosA (s —x) —Ap,(s)sinA (s — x)
+J Ap;(s)sinA (s —x) —Ap,(s) cosA (s — x)

X (ul()) ds
Uz

(ot ) (i)

now from (25) and the fact that (1,y, )" is a solution of the
homogeneous system, we have

9 R [ A !

(37)

c

(36)

For the second term on the right-hand side of (35), it follows
from (25) and (26) that

zZ\ _ [T p1(s)sinA(s—x) —p,(s)cosA(s—x)
(sz> - J- <P1 (s)cosA(s—x) p,(s)sinA(s—x) >

z
x ( 1k—1> ds
Zok-1

c

(38)
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and its derivative is

gl (T (-Apy (s)cos A (s —x) —Ap,(s)sinA (s — x)
Z;k - J Ap; (s)sinA (s —x) —Ap,(s)cosA(s—x)

Z1k
><< Ik 1)ds
Zok-1

(oo ) (E).

(39)
In this equation
*(=Ap; (s)cos A (s —x) —Ap, (s)sinA(s—x)
JC Ap; (s)sinA (s —x) —Ap,(s)cosA(s—x)
(40)

Z1k-1 _(0 _A) (Z1k>

X ds = .

(zzk—1> : <’\ 0/ \zy

By using (39) and (40), the second term on the right-hand
side of (35) becomes

o [zl (x, ) 0 A\ 2 [z,
$(Fn) -G DEE
0 -p®)\ N [zt
' <P1 (x) 0 ) ; <Z2k—1>
_ (0 A - zlk>_<zn>
(A 0 > [,; (sz 2
0 -p@\x [z
* (P1 (x) 0 ),; (sz> )
Substituting (37) and (41) into (35) gives
o)~ (D))
@, (x,A) )] \A 0 Uy, Zy
n < 0 -p (x)> (”10)
P (%) 0 Uy
0 -1\ v Zlk>
" <’\ 0 ),; <sz
+< 0 -p (x)> v <Z1k>
pl (x) 0 =1 sz
_ <0 —/\> (”10) + < 0 -p, (x)) <“10>
A0 Uyg D (x) 0 Uy
0 -A-p, (%)) v Zlk>
+</\+P1 (x) 0 >,;<sz

B <A + gl (x) - s m)

bl

(41)

5
U \ 21k
8 [(”20) " ,;1 <Z2k>:|
_ < 0 -A-p, (x)> <<D12 (x, /\)>
A+ py (%) 0 D, (x, 1)
(42)

so that @, (x, A) satisfies (20) on (c, b]. It also clearly satisfies
the boundary conditions (21). As a result, the vector-valued
function @ (x, A) defined by

O (x,1) = (0, Dy,), x€[a0),
D(x,A) = (43)
I (x,1) = (@15, Dy,), x € (c,b]
satisfies the Dirac system (1), (4), and (6). O
Theorem 6. For any A € C, the Dirac system
) (x) = py () uy (%) = Mgy (%),
, (44)
uy (x) + py (%) uy (x) = —Au, (x)
has a solution
¥l (x,A) = (¥, ¥y), x€ac0),
¥(x,A) = (45)
¥ (x, 1) = (¥),, ¥y,), x € (c,b]

on [a,c) U (c,b] satisfying the boundary condition (5) and
transmission condition (6). For each x € [a,c) U (c,b], ¥(x, A)
is a vector-valued entire function of A.

Proof. The proof of this theorem is similar to that of
Theorem 5 and hence is omitted. O

4. The Eigenvalues of the Problem

We know from [11, page 194] that the Wronskians W(®;, ¥;),
(i = 1,2) do not depend on x € [a,c) U (¢, b]. They depend
only on A, and let W(®;(x, 1), ¥;(x, 1)) = w;(A)(i = 1,2).
However, it follows from (6) that

- Oy (x,4) Dy (x,1)
Y1 (x,A) ¥, (x, 1)

w, A=W (D,,¥,)
=@, (c-0,1)¥,; (c-0,1)
~®,, (c—0,\) ¥}, (c—0,1)
=y D, (c+0,1) yWy, (c + 0, 1)
— YDy, (¢ +0,A)y "W, (c + 0, 1)

_ P (6, 1) Dy (x, 1)

- \PIZ (X, )‘) \IJZZ (x, A) =W (CD2’ \PZ) ) (A) .

(46)



Hence, we get
w (A)=w, (1) :==w(A). (47)

Here we defined a function w(A).
Let the solutions @(x, A) and ¥(x, A) of (1)-(6) be defined
by the initial conditions for some a, 3 € [0, )

D,, (a,A) =sina,

Y¥,, (b,A) = b, + Asin .
(48)

®; (a,A) = cosa,

Y, (b,A) = a; + Acos B,

Therefore, any solution of (1)-(6) may be represented as
u(x,A)

”1T (A = (@ + 0¥, 6D, +6¥,)), x€[ac)
ul (5, A) = (6D, + ¢, ¥, 6@y + ¢, ¥y), x € (c,b].
(49)
Applying conditions (4), (5), and (6) to solution (49) and

considering the initial values (48), we obtain the following
coeflicients matrix of linear system equations of the variables

C1, G G5 G4t

0 w, (A) 0 0
0 0 w, (A) 0

D (c=0,A) ¥;(c-0,1) —yD,(c+0,4) —p¥1, (c+0,4) | >

@y (c=0,A) ¥y (c—0,A) =y Dy (c+0,A) —p "Wy, (c+0,1)
(50)

and let us denote the determinant of this matrix by W(A);
then for every A € C,

D, (c-0,1) ¥;(c—-0,1)

W) =-w (V) w, (1) D, (c=0,1) ¥, (c—0,4)

(51)
= -0 N w,(N) = -0’ (N).

Theorem 7. The eigenvalues of the problem (1)-(6) are the
zeros of the function w(A).

Proof. Let w(A,) = 0 for any A = A,. Then, it follows from
(51) that the Wronskian of ®,(x, A,) and ¥,(x, A,,) is zero, so
that ¥,(x, A,)) is a constant multiple of ®,(x, A,,), say

Y, (x,A,) =k®, (x,4,,), x€(cb]. (52)

It follows that W(x, A,,) also fulfils the boundary condition
(5) and, therefore, is a vector-valued eigenfunction of the
problem (1)-(6) for eigenvalue A,,.

Conversely, let u,,(x, A,,) be a vector-valued eigenfunction
corresponding to eigenvalue A, but w(A,)# 0. Then, from
(51), at least one of the pair of the functions (@], ®I) and
w7, ‘I’ZT ) would be linearly independent. Therefore, u,,(x, A,,)
can be expressed as

C, o7 (x,1,) + G, ¥/ (x,4,), x€lac),

)An =
thy (% 4,) D, 0% (x,1,) + D! (x,1,), x € (cb],

(53)
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where at least one of the constants C,, C,, D, D, is not zero.
Since u,(x, A,,) is a vector-valued eigenfunction correspond-
ing to eigenvalue A, by substitution in conditions (4)-(6), we
obtain a system of linear, homogeneous equations and the
determinant of this system is zero. This means that W(A,) =
0, and from (51), w(A,,) = 0 which yields a contradiction to
the assumption that w(A,,) # 0. This completes the proof. [

Since w(A) is an entire function of A and the eigenvalues
of the problem (1)-(6) consist of the zeros of w(A), we have
the next theorem.

Theorem 8. The Dirac system (1)-(6) has at most denumer-
ably many eigenvalues, and these eigenvalues have no finite
limit point.
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We consider the existence, uniqueness, and asymptotic behavior of a classical solution to the initial and Neumann boundary value
problem for a class nonlinear parabolic equation of Monge-Ampeére type. We show that such solution exists for all times and is
unique. It converges eventually to a solution that satisfies a Neumann type problem for nonlinear elliptic equation of Monge-

Ampere type.

1. Introduction

Historically, the study of Monge-Ampére is motivated by the
following two problems: Minkowski and Weyl problems. One
is of prescribing curvature type, and the other is of embedding
type. The development of Monge-Ampére theory in PDE is
closely related to that of fully nonlinear equations. Generally
speaking, there are two ways to tackle the problems. One is
via continuity method involving some appropriate a priori
estimates, and the other is weak solution theory. Monge-
Ampere equations have many applications. In recent years
new applications have been found in affine geometry and
optimal transportation problem.

Many scholars have studied this kind of equations (see,
e.g., [1-5] and the references given therein). Their main work
is directed at the first or the third boundary value problem.
But concerning Neumann boundary value problem, there is
lack of research. In this paper, we consider the existence,
uniqueness, and asymptotic behavior of a classical solution to
the initial and Neumann boundary value problem for a class
parabolic equation of Monge-Ampere type as follows:

i = det'” (Diu) - g, (xu) in Qx(0,T],
on 0Q x [0,T], (1)
in Q,

u, = ¢ (x,u)

Ul =ty

where 7 = Ju/0t and Q is a bounded, uniformly convex
domain in R” with the boundary 0Q € C***. v denotes the
unit inner normal on 0Q which has been extended on Q; to
become a properly smooth vector field independent of t. For
some Ty, Ty € (0,T), when t € (0,T;], g,(x,u) = g,(x,u),
and when t € (T, T], g,(x,u) = g,(x,u). The function g, €
C****(QxR),0=1,2. For each x € Q, lim, _, T gr(x, u(x, 1) =
9,(x, u(x, Ty)). Here ¢ € C******(Q x R) and u, € C*"*(Q).
The initial value u, is a strictly convex function on Q. In the
sequel we assume for simplicity that 0 € Q.

To guarantee the existence of the classical solutions for (1)
and convergence to a solution with prescribed curvature, we
have to assume several structure conditions analogous to [6].
These are

_ 09 (x,z) .

2 5z ¢ >0, (2)

95> 0, (95), = w >0, foro=12 (3
z

det'’" (Diuo) - g(x,uy) > 0. (4)

Moreover, we will always assume the following compati-
bility conditions to be fulfilled on 0Q x {t = 0}:



(“o)v =¢ (x, ”0) >
(detl/n (Diuo) - g (% uo))v (5)

= ¢, (x,u) (detl/n (Diuo) - g (% “0)) .

Elliptic equations of Monge-Ampére type have been
explored in [7-10] by using the continuity method. Some of
the techniques used there will be applied in our paper as well.
For the parabolic case, Schniirer and Smoczyk [6] consider
the flow of a strictly convex hypersurface driven by the
Gauss curvature. For the Neumann boundary value problem
and for the second boundary value problem, they show that
such a flow exists for all times and converges eventually
to a solution of the prescribed Gauss curvature equation.
Zhou and Lian [11] proved the existence and uniqueness of
classical solutions to the third initial and boundary value
problem for equation of parabolic Monge-Ampere type of the
form —ou/ot + detl/"(Diu) = f(x,t). In this paper we will
consider more general case than [11] under the structure and
compatibility conditions analogous to [6] and extend some
results in [7] from elliptic case to parabolic case.

The organization of this paper is as follows. In Section 2,
we will review some notations, definitions, and results. In
Section 3, we will obtain the uniqueness of the strictly convex
classical solutions by the comparison principle. In Section 4,
we shall prove uniform estimates for |s]. This will be used
in Section 5 to derive C’-estimates. C' -estimates then follow
from [7]. In Section 6, we shall derive C*-estimates and the
C*PIHPI2_estimates. In Section 7, we will give the proof of
Theorem 1.

Our main result is as follows.

Theorem 1 (the main theorem). Assume that Q is a bounded,
uniformly convex domain in R" with the boundary 0Q €
C***. v denotes the unit inner normal on 9Q which has been
extended on Qp to become a properly smooth vector field
independent of t. Let g, € C*™*™(Q x R), 0 = 1,2, and
@ € CT(Q x R) that satisfy (2)-(3). Let u, € C*"(Q)
be a strictly convex function that satisfies (4). Moreover, the
compatibility conditions (5) are fulfilled. Then there exists a
unique strictly convex solution of (1) in K*** for some o €
(0, 1), where

K" = {v () | v(x,1) € C (Qr) nC™ (Qr)

and v (-, t) is strictly convex for every time
(6)
te [0, T] } n C4+0c,2+zx/2 (QT) ,

Q= Qx(0,T].

Ast — oo, the functions ul, converge to a limit function

u® such that u®™ is of class C*(Q) and satisfies the Neumann
boundary value problem

et (D2u®) = g, (x,u®) in Q
(7)

u? (x) = @(x,u™) on 0Q,

where v is the inward ponting unit normal of 0C).
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Proof. Uniqueness of the strictly convex classical solution is
given by Theorem 5. From the estimates obtained in Sections
4-6, we get the existence and the asymptotic behavior of the
classical solution in Section 7. O

2. Review of Some Notations, Definitions,
and Results

We first review some notations and definitions as follows:

R" is the n-dimensional Euclidean space with n > 2;

Q is a bounded, uniformly convex domain in R", and
0() denotes the boundary of (;

Qr = Q x (0,T], and 0pQ; denotes the parabolic
boundary of Qy, 0pQr = Qp — Qs

i = u/ot, it = O°u ot

u; = Dyu = ou/ox;, Du = (Dyu,...,D,u);

|Du|2 = z:‘:l |Di1/l|2, Dl] = az/axixj;

(uij ) denotes the inverse of (uij);

tr(Diu) denotes the trace of the Hessian matrix (u,-j);

det(Diu) denotes the determinant of the Hessian
matrix (uij);

Cl’k(QT) = {u(x, t) | D;u and D{ u are all continuous
inQr(0<i<,0<j<k}

cArebral2 - 1y DPDIu € C***(Qy), for all fand r
that satisty || + 2r < 21} with the norm

.
|u|2l+oc,l+oc/2;QT = Z |DﬁDtu

|B|+2r<2i w50 ®
+2r<

Indices z and p; denote partial derivatives with respect
to the argument used for the function u and for its gradi-
ent, respectively. This paper adopts the Einstein summation
convention and sums over repeated Latin indices from 1 to 7.
For example, u;»' means Y u;»'. We will say “a constant C
under control” or “a controllable constant C” if the constant C
(independent of T') depends only on the known or estimated
quantities, for example, the C* normal of u, and n-the
dimension of R". We point out that the inequalities remain
valid when C is enlarged.

Now, we state existence results.

Lemma 2 (see [11]). Let F(Diu) = detl/”(Diu), Fij(Diu) =

8F(Diu)/8uij; then F(Diu) is a concave function, (Fij(Diu))

is a positive matrix, and tr(Fij(Diu)) =y, F”(Diu) > 1.

Lemma 3 (see [12]). If f € C*([0,1]), then there exists a
constant M which is independent of f, such that

7T b (et + D) ©)

where || f|| = max{| f(x)| : 0 < x < 1}.
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3. Comparison Principle and Uniqueness

This section is concerned with the uniqueness of the strictly
convex classical solution for (1). First of all, we will prove a
comparison principle as follows.

Lemma 4. Assume that u,v € CZ’I(Q_T) and u(-, t), v(-, t) are
all convex for every time t € (0,T]. For some T,, T, € (0,T),
whent € (0,T,], g,(x,u) = g,(x,u), and when t € (T,,T],
o, u) = gy(x,u). Let g, € C*?(QxR),0 = 1,2, and (9y), =
09,(x,2)/0z = 0. Moreover, assume that

1) -u + detl/”(Diu) - g,(x,u)
go(x,v) in Qx (0,T],

(2) if u> v, thenu, > v, on 0Q x [0, T],

B)usvonQx{t=0}

> —i + det'/"(D?v) -

where v is the inward pointing unit normal of 9Q); then u < v
in QT‘
Proof. Consider

—u+det1/"( ) go (x,u)— (i)+det1/"( ) 9o (%, v))

=-(-7

1 9det'’" [sD2u + (1 - 5) DZv ]
+IO a(su +(1- )vij)

ij
19g, (x,su+(1-s)v)
_L o(su+(1-s)v)

ds(u - v);;

ds(u-v)

:—(a—i/)+aij(u—v)ij—b(u—v),
(10)

where "/ j (adetl/"[sDzu + (1 - s)Dzv]/a(su + (1 -

s)vij))ds, b= _[0 (09, (x, su+ (1 = s)v)[0(su + (1 — s)v))ds.

From the assumptions and Lemma 2, we obtain that (@)
is a positive matrix and b > 0.

Combining (10) with condition (1), we infer that
bu-v)=0

—(@u-v)+a’(u-v); - in Ox(0,T];

(11)

an application of the weak parabolic maximum principle
gives maxg- (u —-v) < maxaPQT(u — v)". In addition, from
condition (2) u — v cannot admit a positive maximum on
0Q x [0, T]. And from condition (3), u < von Q X {t = 0}. So
we obtain that u < vin Q. O

Theorem 5. Under the assumptions of Theorem 1, there exists
a unique classical solution of (1).

Proof. Assume thatu,v € c*! (Q_T) are two classical solutions
of (1). Then we have

i = det!/” (Diu) - g, (x,u) in Qx(0,T],
(12)

u=1uy(x) on Qx{t=0};

3
meanwhile,
i/:detl/"( ) go (x,v) in Qx(0,T],
(13)
v=uy(x) on Qx{t=0}.
Thus,
—L'¢+det1/"( ) Jo (x,1)
= —i+det'’" (D ( ) gy (x,v) inQx(0,T], (14)
u=v on Qx{t=0}.

It follows that conditions (1) and (3) in Lemma 4 are satisfied.
From u, = ¢@(x,u) on 0Q x [0,T] and the structure
condition (2), we obtain that condition (2) in Lemma 4 is
satisfied.
Since g, (Q x R) and the structure condition
(3) is satisfied, we obtained from Lemma 4 that u = v for all
(x,t) € Q_T O

€ C2+o¢,2+zx

4. u-Estimates

The proof of the ii-estimates can be carried out as in [6]. For
a constant A we define the function r = *(1)?; thus

# = e (@)? + 2¢Muii

=Ar+ ZEAtu% (detl/” (Diu) - g, (x, u))

2 0. i (2
= Ar+ e i - det " (Dxu) -2r(g,),

=Ar+ % (r ~2e ”z”]) 7 det'” (Diu) = 2r(4o).

detl/” (D u) ulry ~ %

+(A-2(g,).) -

Mdet!/" (D u) u’ulu]
(15)

So (1) implies the following evolution equation for 7:

’\td ¢l (D u)u e

detl/"(D u)u rij = e i

J (16)

+(A-2(g,).) -

Theorem 6. As long as a strictly convex solution of (1) exists,
one obtains the estimates

litlyg, < M, (17)
where M is a controllable constant.

Proof. If (i1)* admits a positive local maximum in x € Q) for
a positive time, then we differentiate the Neumann boundary
condition and obtain from (2) that

((u)z)v = 2u(zr), = 26 (i1,) = 2(1)°p, > 0 (18)

which contradicts the maximality of (11)? at x.



Now we choose A = 0 in (16) and get

dw)?®
dt

Lt () (@),

- %uijdetl/” (D2u) i, - 2(g,), (@) 19)
| YT i, N2 \2
< ;det (Dxu)uj((u) )ij -2(g,),@)".

Since det Du > 0, (g,), > 0, we obtain from the parabolic
maximum principle that

+

%ax(a)z < max( () (20)

PT

From the aforementioned a positive local maximum of (11)?
cannot occur at a point of 0 for a positive time, so

(1) < ntq_%x(a)z = || < max i (21)

From the fact that the solution is smooth up to the initial time
t =0, we get

i = det'/" (Diuo) ~g1(xuy) on Qx{t=0}. (22)

By (21) and (22), there exists a controllable constant M such
that IL'tIOET < M. Here we have used the fact that Uy € cHQ).
O

Lemma 7. If0 < ti(x,0) # 0 fort = 0, then a solution of (1)
satisfies 11 > 0 or equivalently detl/”(Diu) - g, (x,u) > 0 for
o=12andt > 0.

Proof. We use the methods known from [6]. Differentiating
the equation

i = det'™ (Diu) - g, (x, 1) (23)
yields
Ll 2 Y .
il = ;det (Dxu) uiy; —(g,) 1 (24)
From (24) and parabolic maximum principle, we see that
inf (i) > inf (21)_
igf 0> jnf @)
where (i7)_ = min{z, 0}.
If & admits a negative local minimum in x € 0Q for a

positive time, then we differentiate the Neumann boundary
condition and get from (2) that

@), = (&,) =9, <0 (26)

which contradicts the minimum of (1) at x. Since 0 < u(x;, 0),
it follows that inf 9,0y (z1)_ = 0. That is,

l(li)le () > alngfT(u)_ =0. (27)
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So 11 > 0 or equivalently detl/”(Diu) - go(x,u) = 0foro =
1,2and t > 0.

From (24) and the strong parabolic maximum principle
[13], we obtain that i has to vanish identically if it vanishes in
(x9>tg) € Q% (0,T], contradicting &t # 0fort = 0.1fiz = 0
for x,, € 0Q), the Neumann boundary condition implies that

(u)v = (l/l) (Pz = 0’ (28)

but this is impossible in view of the Hopf lemma applied to
(24).

Consequently, if 0 < #1(x, 0) # 0fort = 0, then a solution
of (1) satisfies t1 > 0 or equivalently detl/"(Diu)—go(x, u)>0
foroc=1,2andt > 0. OJ

5. C’- and C'-Estimates

In this section we derive the C°- and C'-estimates of the
solution to problem (1).

Theorem 8. Let Q) be a bounded, uniformly convex domain in
R". Also, u € CZ’I(QT) n CI’O(Q_T) is a strictly convex solution
of (1). Then there exists a controllable constant M, such that
IMlO’@ < MO‘

Proof. Since (4) is satisfied, we obtained from Lemma 7 that
i > 0in Qp. Sou(x, t) > u(x,0) = uy(x). Asuy(x) € C**(Q),
then there exists a controllable constant N, such that

u(x,t) >N, in Q. (29)

Next we will prove that u is uniformly a priori bounded
from above.
Ata maximum of u, which necessarily occurs on 02 since
u is convex, we have 1, < 0. Since u,, = ¢@(x,u) on 0Q x [0, T1],
then
@(,u)<0 (x,t) €0Qx][0,T]. (30)

From (2) we get that ¢(-,z) — oo uniformly asz — oo.
Then we can deduce that ¢(x,z) > O forall x € 0Q and z >
N,, where N, is controllable constant. Combining (30) yields

u < N,. (31)
This completes the proof of the theorem. O

Theorem 9. Let Q) be a bounded, uniformly convex domain in
R" andu € C*? Qp)n cto (Qq) is a strictly convex solution of
(1). Then one has

sup |Du| < M, (32)
Qr

where M* is a controllable constant.

Proof. For any t, € [0,T], u(x,t,) is a continuous differ-
entiable, convex function. From u, = ¢(x,u) and the -
estimates, we get

> -M, (33)
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where M is a controllable constant. Then using Theorem 2.2
in [7], we have

|Du (x,t))| < M; on Q. (34)
Since ¢, is arbitrary, we obtain that
|Du| < M, (35)

where M™ is a controllable constant. This completes the proof
of the theorem. O

6. C*- and C**P1*P/2_Estimates

This section is concerned with the C?-estimates and the
CHP1+BI2_estimates of the solution to problem (1).

Theorem 10. Assume that Q is a C* bounded, uniformly
convex domain in R" and u € C4’2(Q_T) is a strictly convex
solution of (1). Let g, € C*?(QxR), 0 =1,2, Qe C>(QxR).
Then one has

ngp |Diu| < M”, (36)

where M"" is a controllable constant.

Proof. Let& € S"". First we observe that Dggu > 0, since u is
strictly convex. So we only need to prove the fact that Dg;u is
a priori bounded from above.

We define for (x,t,&) € Q x [0,T] x S*! that

w (x,t,€) = Dgu —V (x,1,€) + K|x%, (37)
where V(x,&,t) is given by
V(x,E1) = 2(E) & (D;p — DyuD;vy) . (38)

Here v is a smooth extension of the inner unit normal on 0Q
that is independent of ¢. ' is given by

E=E- (&), (39)

K is a constant to be chosen, and D indicates that the chain
rule has not yet been applied to the respective terms.
Let

a=2(&v) (G"zlec - E;Dﬂ’k)’

b=2() g,

(40)

then
V(x,&t) = auy + b,
(41)
@ (x,t,8) = Dggtt — ayuty. — b + K|x|.
We compute that

a ..
_a_(: + F'Dyjw = — Dggyut + @Dyt + Dy - wy + Dyb

+ F'Dygeu — ay F7 - uy — 2F Dyay - g

_Fi. we D, ~ File.jb + 2Kpijaij.
(42)

Next, we estimate the right-hand side of (42), respectively.

Let F(Diu) = detl/"(Diu). From Lemma 2, we have that
F (Diu) is a concave function, (F” (Diu)) is a positive matrix,
and tr(F7(Du)) = YL, F'(D2u) > 1.

Differentiating the equation

u=F (Diu) - gy (x,1) (43)
twice in the direction &, £ € §"™!, we therefore obtain

. ikl
—Dt&'u + Fl]Dij&::u + FY Dijquklfu = D{E.% (X, u) .

(44)
Using the concavity of F, we have
FM D euDygsu < 0; (45)
then
—Dygeu + FijDiﬁEu > Dgrg, (x,u). (46)
Differentiating the equation
u=F (Diu) - gy (x,1) (47)
in the kth coordinate direction, we obtain
~Dyu + F'Du = Dyg,. (48)

From (FY) = aF(Diu)/auij = (F(Diu)/n)uij, where (1) is
the inverse of (u;j), we have

F(DZu) F(DZu)

uu - Dig = ———Da;.

if —
F Diak'ukj = " i%

(49)

Using the estimates of i and u, we obtain that F(D2u) = ti+g,
is bounded. From

! !
Djaj = zlele (q’zfj - fiDiVj)

+2 <£’ V) [(q)zj + ¢zszu) E; - E;D]'iv]'] >

as well as C°- and C'-estimates, it follows that |Dja;| is
bounded. Thus there exists a controllable constant C such that

'FijDiak -ukj| <C. (51)

(50)

Since (F7) is positive definite, we can get that
[Pl < 3 (B + ). (52
Applying (52), C'-estimates, and the following equality:
Djpar = 2§Dy, (‘szzi - E:D;‘Vk)
+2§ D, [(%h + @) & — E;Dihvk]
+ 28Dy, [(‘sz + (Pzzuj) & - Ei,Dijvk]
+2(E) | [(‘szh + (szzuh> + (Poon + Pazathn) U

+‘Pzz”jh] f;lc - fi’Dithk} >
(53)



we obtain that

. Mthjak' s |”thj2 (&) %Z”jhfﬂ +C |th|

(Diu

F ) )
= 2w (E7) 9.8, " )uhjujh +C|Fh]'

< C+Cytr(FY),
(54)

where C, and C, are positive controllable constants.
From (51), (54), and the estimates like these, it follows that

|Dtak u, +D,b— 2FijD,'ak U~ Fi. ukDijak - FijDijb|
<qtr (Fij) + G,
(55)

where ¢, and ¢, are positive controllable constants. Then using
(46) and (48), we can obtain

Jw ii
T + F]Dijw > Dge gy — %Dy g,

~(atr(F7) + &) + 2KF5,

= (9o)ee + 2(0) g, g + (9o) . 1t
+(90),uge = a ((90) + (96) )
— (e tr (F7) + ¢,) + 2KF5,;

> (9o )ee + 2(90) g, g + (90) Mk
—a ((9o)y + (95) )
- (cl tr (Fij) + cz) +2KFi8

ij>
(56)

where we have used the structure condition (3) and the
convexity of u. Using C°- and C'-estimates, there exist
positive controllable constants ¢; and ¢, such that

a(() ii ii
-5, tF'Djez (2K - ) tr (F7) = ¢, (57)

Since tr(F7) > 1, we fix K > (1/2)(¢; + ¢4 + 1) and deduce
that

2 ;)
—a—‘:’ +FIDjw> 1. (58)

Thus by the parabolic maximum principle, we have

w < supw.
aP(QT (59)

Aswisknown on Q x {f = 0} xS™ !, we need only to estimate
wondQ x [0,T] x S,
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The estimation of @ on 9Q x [0,T] x S"* splits into
four stages according to the direction . The first three stages:
(i) the mixed tangential normal second derivatives of u on
0Q x [0,T] x §"*, (ii) & tangential, and (iii) £ nontangential,
can be carried out as in [7]. The details of this procedure could
be seen in [7]. Stage (i) is readily estimated. Stages (ii) and
(iii) are reduced to the purely normal case. So we only give
the proof of the fourth stage: (iv) £ normal. We extend the
argument given in [2] and modified for the parabolic case.

Set h(x,t) = v .Diu — ¢(x,u) = D,u — ¢(x,u). By (48), a
direct calculation yields

Lh=-D,h+ F'Dyh
=-Du+¢,Du+ kaijDijku
+2F' DDy + F'Dyw Dy - F'Djgp
(60)
=Y ((ga)k + (go)zuk) + (Pthu
+ 2F' DD + FIDyw Dy
- FY (‘Pij + 20U + @ uu; + S"z“ij)~

Thus, using (F7) = (F(Diu)/n)uij, (52), and our a priori
estimates, we have

|Lh| = |-D;h+ F'D;h| < Cy (1+tr (F”)) < Ctr (F7),
(61)
where C is a controllable constant.
Let (x,t,) € 0Q x [0,T], and (x,¢,) is arbitrary. We

observe that Q) is a bounded, uniformly convex domain in R",
so there exists a uniformly closed ball By(x*) such that

Q c By (x*) c R",
(62)
0By (x*) N0Q = {x,}.

Meanwhile, we assume that |x — x*| > 1 for all x € Q.
We consider the auxiliary function in Bg(x™) x [0,T]

%2
q(x,t) = SR Kb (63)

where K| is a positive constant to be determined.
If we choose K, sufficiently large, it is easy to see that
q(x,t) > h(x,t) on 0pQy. For sufficiently large K, we have

9 e
_a_‘z + FID,q = —2K, tr (F) Kl

_ 4KfFij(x _ x*)i(x _ x*)jeKllx—x*lz
< -2Ktr (Fij) ke

< -Ctr(F7),
(64)

where we have used the fact that (F7) is positive definite.
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By (61) and (64), we get

0(q-h)

=+ F'D;;(q-h) < 0; (65)

thus we obtain g—h > inf; o (g—h) = Oon Qr inview of the
parabolic maximum principle. Since q(x,, t,) = h(x,, t,) = 0,
it follows that

(q=h) (xo+pv) = (a-h) (x0t0)

>0 (66)
P
thus
—h —(g—h) (xpt
i @M Gt =@ R Got) o
p—0* P
Therefore,
D, (q-h)(xp.ty) 2 0. (68)
Hence,
h, (xo.to) < 4, (x0.t0) < s (69)
where ¢, is a controllable constant.
For —g, in a similar fashion we can obtain
h, (x0.t0) 2 =6, (70)
where ¢, is a controllable constant.
Since (x,,t,) € 0Q x [0, T] is arbitrary, we obtain
sup D,u<C, (71)

2Qx[0,T]

where C is a controllable constant.

Combining the estimates of the four stages, we obtain that
there exists a controllable constant C such that Dg;u < C on
Qr-

Since & is an arbitrary direction in $"7', now let & =
et ej/21/2, where e; = (0,0...,1,...0) = ith standard coor-
dinate vector. Thus we can get the required bounded for D>u
immediately. This completes the proof of the theorem. [

From the uniform C’-estimates, ii-estimates, and the
assumptions on g,, o = 0,1, we can conclude that F(D*u)
has a priori positive bound from below. And using the
uniform C*-estimates for u, we obtain that (1) is uniformly
parabolic. So we can apply the method of [14] to obtain
the C**P1*P/2 interior estimates and the estimates near the
bottom. Using the estimates near the side in [15], we can get
the Hélder seminorm estimates for &2 and D2u. Thus we have

the C*P1*P/2_egtimates.

7. The Proof of Theorem 1

In Section 3 we proved the uniqueness of the strictly convex
solution for (1). The existence of the strictly convex solution
for (1) is obtained by using the continuity method. Applying

Theorem 5.3 in [16], the implicit function theorem, and the
Arzela-Ascoli theorem, we can get the desired result. Then
the standard regularity of parabolic equation implies that u €
CHP2P2(Q,). Since there are sufficient a priori estimates,
we can extend a solution of (1) on a time interval [0,T] to
[0,T + €) for a small € > 0. In this way we obtain existence
for all + > 0 from the a priori estimates. We then need
the following lemma to prove the asymptotic behavior of a
classical solution of (1).

Lemma 11. If a solution of (1) exists for all t > 0 and (4)
is satisfied, then ast — oo, the functions ul|, converge to a
limit function u™ (x) such that u™(x) satisfies the Neumann
boundary value problem

det'’" (D2u®) = g, (x,u™) x€Q,
(72)
(o) (o)
u,” =@ (x,u”)
where v is the unit inner normal on 0C). Moreover, u(x,t) —
u®(x) in C*-norm.

x € 0Q),

Proof. We may assume that(-,0) # 0and proceed asin [17].
Integrating the equation

i = det!/" (Dﬁu) - g, (x,u) (73)
with respect to f yields
u(x,t) —u(x,T,)

i (detl/" (Diu (x, T)) - g, (xu(x, T))) dr.

B jt (74)

The left-hand side is uniformly bounded in view of the
C’-estimates. By applying Lemma 7, detl/”(Diu) - g, is
nonnegative, and we can find that t, = t,(x) — o0 such
that

1/ 2
(det " (Dxu) - gz)L:tk — 0. (75)
On the other hand, u(x, -) is monotone, and therefore
Jm w(x0) = u (x) (76)

exists and is of class C*(Q) in view of the a priori estimates.
From differential interpolation inequality in Lemma 3, we
can obtain the interpolation inequality of the form

IDa| < C @l - (| D3 + Il ) (77)

for i = u — u®, where | - || denotes the sup-norm.

Dini’s theorem and interpolation inequalities of the form
(77) yield u(x,t) — u*(x) in C*-norm. We finally, obtain
in view of (75) that u® is a solution of the problem (72). This
complete, the proof of the lemma.

Now we completed the proof of Theorem 1. O
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We discuss blowup phenomena for a modified two-component Dullin-Gottwald-Holm shallow water system. In this paper, some
new blowup criteria of strong solutions involving the density and suitable integral form of the momentum are established.

1. Introduction

We consider the following two-component DGH type sys-
tem:

Ve + 20ty + Uy, + 2yt + Yl + gPp, = 0,
y=u-ou,, @
pe+(pu), =0,

where u = u(x,t), (x,t) € (R,R") denotes the velocity
field, g is the downward constant acceleration of gravity in
applications to shallow water waves, and p = (1 - 32)(p -
Po)» where p, is taken to be a constant. It is obvious that if
p = 0, then (1) reduces to the well-known Dullin-Gottwald-
Holm equation [1] (DGH equation for short). There are
some contributions to DGH equation concerning the well-
posedness, scattering problem, blowup phenomenon, and so
forth; see, for example, [2-5] and references therein. We find
that (1) is expressed in terms of an averaged filtered density
component p in analogy to the relation between momentum
and velocity by setting p = (1 — 2)(p — p,) and the
velocity component u. The idea is actually from the recent
work [6]. Our modification breaks the structure of DGH2
system derived by following Ivanov’s approach [7] by the
authors in [8]. The motivation of current research is stated
as follows. From geometric point of view, (1) is the model
for geodesic motion on the semidirect product Lie group of

diffeomorphisms acting on densities, with respect to the H'-
norm of velocity « and the H' -norm on filtered density. From
a physical point of view, (1) admits wave breaking phenomena
in finite time which attracts researchers’ interest. We also
find that the H'-norm of (u, p) is conserved with respect
to time variable. This makes further different discussions
on the singularities, unlike those for the DGH2 system
or two-component Camassa-Holm system, possible. In the
previous works [9-11] on the two-component Camassa-
Holm equation and its modified version, blowup conditions
were established in view of the negativity of initial velocity
slope at some point; basically, the initial integral form of
momentum is never involved. That is why we consider this
kind of blowup condition in this paper. Precisely, we show
the solutions blowup in finite time provided that the initial
density and momentum satisfy certain sign conditions. To
our knowledge, less results exist yet for the formation of
singularities of (1) although the approaches we applied here
are standard. The methods in previous works cannot be
moved to this model parallelly. For convenience, letv = p—p,
and A = (1 - «’32)""; then the operator A can be expressed

by its associated Green’s function G(x) = (1 J20)e ¥ with

A0 =Gr =] Gr-nr0)dy. @

Using this identity, system (1) takes an equivalent form of a



quasilinear evolution equation of hyperbolic type as follows:

Y
”t+“x<”—;>

2
=-0,G * u2+“—ui+<2w+ l>u+ QVZ_Qvi ,
2 o? 2 2

v+ uv, = =G x ((u,v,), +uw).

(3)

The current paper is based on some results on the
Camassa-Holm equation [12-19] and its two-component
generalizations [20-27]. We investigate further formation of
singularities of solutions to (3) with the caseof g = 1 and a >
0, just for simplicity mathematically. This paper is organized
as follows. In Section 2, we recall some preliminary results
on the well-posedness and blowup scenario. In Section 3, the
detailed blowup conditions are presented.

2. Preliminaries

In this section, for completeness, we recall some elementary
results and skip their proofs since they are not the main
concern of this work. For convenience, in what follows, we
let A = —y/a® and 2k = 20 + p/a’.

We can apply Kato’s theory [28] to establish the following
local well-posedness theorem for (3).

Theorem 1. Assume an initial data (uy,v,) € H x H', s >
5/2. Then there exists a maximal T = T (|lttg, Vol pgops—t) > 0
and a unique solution

(w,v) € C([0,T); H  x H' ) nC' ([0,T); H x H*?)
(4)

of system (3). Moreover, the solution (u,v) depends continu-
ously on the initial value (uy,v,), and the maximal time of
existence T > 0 is independent of s.

The proof of Theorem1 is similar to the one in [11].
Moreover, using the techniques in [11], one can get the
criterion for finite time wave breaking to (3) as follows.

Theorem 2. Let (uy,v,) € H* x H™ " with s > 5/2, and let
T > 0 be the maximal time of existence of the solution (u, v) to
(3) with initial data (uy, v,). Then the corresponding solution
(u,v) blowsup in finite time if and only if

lim {infux (t, x)} = —00. (5)

1T (xeR

Lemma 3 (see [29]). Assume that a differentiable function
y(t) satisfies

y' (t) <-Cy* (1) +K (6)

with constants C,K > 0. If the initial datum y(0) = y, <
-+ K/C, then the solution to (9) goes to —co before t tends to
1/(=Cyy + K/ yp)-
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Lemma 4 (see [19]). Suppose that Y(t) is twice continuously
differential satisfying

¥ (1) = C¥ ()Y (1),
¥ (t) >0, ¥ () > 0.

t>0, C,>0,
7)

Then Y blowsup in finite time. Moreover the blowup time can
be estimated in terms of the initial datum as

(8)

Tgmax{ 2 \P(O)}.

Co¥ (0)” W' (0)

We also need to introduce the standard particle trajectory
method for later use. Consider now the following two initial
value problems:

g =u(t,q)+A, tel0,T), ©)
9, (0,x)=x, x€R,
=ul(t, , tel0,T),
d2t u(t,q,) [0,T) (10)
q,0,x) =x, x¢€R,

where u € CY[0,T), H™) is the first component of the
solution (1, v) to system (3) with initial data (u,, v,) € H® x
H*' (s > 5/2),and T > 0 is the maximal time of existence.
By direct computation, we have

Qisx (%) =u, (t,q; (1)) g (Hx), i=1,2. 1)

Then,

t

gi (t,Xx) = exp (J u, (1,q; (1,x)) d‘r> >0, t>0,x€R,
0

(12)

which means that g;(t,-): R — R is a diffeomorphism of

the line for every t € [0,T). Consequently, the L*-norm

of any function v(t,-) is preserved under the family of the
diffeomorphisms ¢;(t, -); that is,

v (&) = v (& (&) o0 = v (£ 5 (8))] oo

13
reory. P
Similarly,
;relﬂgv (t,x) = J1(161[&1/ (tq (tx)) = irel[gv (tq, (t,x)),
tel[0,T),
[0,T) (14)

sup v (t,x) = supv(t, q (t,x)) = supv(t,q, (£, %)),
R x€R

x€R X€

te[0,T).

3. Blowup Phenomenon

In this section, we show that blowup phenomenon is the only
one way that singularity arises in smooth solutions. We start
this section with the following useful lemma.
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Lemma5. Let X, = (ug, vy) € H* x H', s > 2. T is assumed
to be the maximal existence time of the solution X = (u,v)
to system (3) corresponding to the initial data X,. Then for all
t € [0,T), one has the following conservation law:

E(t) = J (u® + o1l + v +472) dx. (15)
R

Proof. We will prove that E(t) is a conserved quantity with
respect to time variable. Here we use the classical energy
method. Multiplying the first equation in (3) by u(x,t) and
integrating by parts, we obtain

J uu,dx + J oCuudx = - J uv, (v—v,,)dx. (16)
R R R

Similarly, we have the following inequality for the second
equation (3):

J Wy + v,V dx = J uv, (v —vy,)dx. (17)
R R
This implies that
J (uut + QU+, + vxvxx) dx = 0. (18)
R

Thus, we have

d
— J (u2 +(xzui 7+ vi) dx
R

dt
(19)
2
=2 J (uut o U U, VY + vxvxx) dx = 0.
R
This completes the proof. O
Using this conservation law, we obtain
14 Gy gy + 17 (s oy
1 2 1 2
< %”u (s t)”HDl‘(R) + 5”1’ G t)”Hl([R) <CE 0),
(20)
where
1 1
C, = max {—, —} . 21
! 20 2 @

Theorem 6. Suppose that X, = (ug,v,) € H' x H ', s >
5/2, py(x9) = yo(x0) + k = 0, and the initial data satisfies the
following conditions:

(i) po(x) = 0 on (—00, xy) and py(x) <0 on (x,, 00),

i) [ (&) + )dE > 0and [T e (yy(E) +
K)dE < 0,

for some point x, € R. Then the solution to system (3) with the
initial value X, blowsup in finite time.

Proof. Differentiating the first equation of (3) with respect to
X, we obtain

2
Uy + Uy + ULl + Ay,

2 (22)
1 1
+aiG* u +“—u + 2Ku + vz——vz =0.
2 2 2%

Applying the relation ai(G % f) = (1/a*)(G * f = f)yields

2
U (23)

1
2
1 042
u+—u +2KU + — v——v =0.
2 2

2
Uy + Uy + Ul + Ay,

1 o 1
+—G = u+—u 24 2ku+ v - =
o 2 2

T x
From (23) we have
d
%”x (4 (xp,1) 1)

= (uxt + Ul + /\uxx) (ql (xO’ t) ’ t)

_”i (a1 (%, 1), t) = —

? 1, 1
* <u2 + %ui + 2KU + Evz - EV’Z‘ (q; (x0,1) )
1 ? 1, 1
+¥<u +%u +2xu+2v -3 )(ql(xo,t) t)

1 1
< —Eui (g1 (x0,1),1) + ﬁ(” +x)° (41 (x01) 1)

1
e GRAICHCOR)
1
TR (G * (V -V )) (a1 (x0-1) 1),
(24)
where we used the fact proved in [30] that
2 o 2 1 2
*((u+;c) +7ux)2§(u+;c) . (25)

In order to arrive at our result, we need the following three
claims.

Claim 1. y(q,(xy,1t),t)) + « = 0 for all ¢ in its lifespan; g, is
defined in (9).

It is worth noting the equivalent form of the first equation
in (3) in what follows:

Yy +uy, +2yu, + Ay, + 2ku, + pv, = 0. (26)



From the previous equation, we can get

d
2 (0@ 0,0 +x) g1, (o 0)

= (yt + ny + zyux + /\yx + 2Kux) (‘h (x’ t) > t) qix (x’ t)

= —p(q) (x,1),t) v, (qy (x,1) 1) ‘ﬁ,x (x,1).
(27)

Since g,(x, -) defined by (10) is a diffeomorphism of the line
for any t € [0,T), so there exists an x;(t) € R such that

@ (txs (1) =q, (t,x), te[0t). (28)
When t = 0, we have
x3(0) = g, (0,5 (0)) = g, (0,x7) = xq. (29)

Now we prove that p(t, q, (t, x,)) = 0. It is easy to get

d
2P (B (6xs ) = = (puy) (6.4, (625 (1)) . (30)
Since
Po (xo) =0, (31)

integrating the previous equation, we can obtain

p (t, 9 (t’ X3 (t))) =p (O, 9z (O) X3 (0))) e .[0 u, (1,4, (1,x5(7)))dT

= Py (xo) e Iot (T, (T,x3(1))dT _ 0:

>

(32)
thus we have
p(ta,(txp)) =p(ta, (xs (1)) =0 (33)
So we can get
(5 (@ () ) 9 ()
(34)
= = (a1 (o0 1)) 7, (@1 (i) 1) . (1) = 0
then we have
¥ (q1 (xpo1) 1) + = yy (x9) + % = 0. (35)

Our claim is proved.
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Claim 2. For any fixed t, vi(x, t) =1V (x,t) < vi(ql(xo, t),t) —
v2(qy (%, 1), 1) for all x € R. For any fixed ¢, if x < g (x,, t),
then

vi (x,1) = v* (x, 1)

q,(xo>t) q,(xo5t)
= - (J ¢ p (& t)dE - I pEt) d€>

—00

y ( L‘X;) o (Et)dE + jq

= V;zc (a1 (x0:) ) = v (4 (x0:) ,t)

(xqst

) &
e P(f,t)df)

X g, (x9,t)
- J e'Ep & 1) dfj e_EP (&t)dg

X

+ jm’t) o |

x q; (xo-t

(6]

ep (& 1) dE

< Vfc (q; (x001) ) =v* (g (xp1) 1),
(36)

where the condition (i) is used. Similarly, for x > g, (x,,t), we
also have

Vi (x,1) = v* (x,1) < V;ZC (91 (x051) 1) = v (91 (x051) ).

(37)
So Claim 2 is proved. Consequently, we can obtain
(G * (VZ - VJZC)) (4 (xp1) 1)
_ ZL J oI (122 (£ 1) dE
o
. (38)
- 1(xo:t)_5|/0¢ 2 2
EZJ’RE 1 (v _Vx)(‘h (xq.t),t) dE
= (Vz - Vazc) (41 (x051) 1)
Thus, one can get
d 1
P (41 (x0o1) 1) < = E”i (41 (x0,1)1)
(39)

1
+ 27‘2(14 +x)* (q1 (xo-) 1)

Claim 3. (u+x)*(qy (o, 1),t) < o’’(q, (%0, 1), ) for all £ > 0.
Furthermore, u,(q, (x,,t),t) < 0 is strictly decreasing.
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Supp;)sg that there exists a t, such that2 (u + K)z(ql(x(z _ é”i B luz B Ku) (4 (xor) 1)
£),t) < a"u(q, (x, 1), ) on [0, ty) and (u+x)"(q; (xy, ), ty) = 2 2
oczufc(q1 (xg, o), ty)- From the expression of u(x, t) in terms of

(o0t)
y(x,t), we can rewrite u(x, t) + x and u,(x, t) as follows: _ g Xt qu o eg/“pvxdf
-0
1 _ x 1 ql(xo,t) 1
u(et) = e xfo J_Ooe'f/“ (y &) +x)dE +_e—q1(xo,t)/aJ' Gl ((y+1c)u+5(u2—oc2ui)
« —oo
+iex/"‘ OOef‘f/"‘( & 1) +x)dE 1 d
2a x IS ’ (40) +A (y + &) +xu | dE
u, (x,t) = —Le_x/“ ’ &% (y (&,t) + ) dE o 5 1, Loy 5
x A 202 —oo Y s, = 7ux_ Eu — KU+ E(Vx—v ) (‘11 (Xo,t),t)
U i [ g )
+ ZTczex * L e (y (& 1) +x)dE. ) Zie—ql(x(vf)/“ J% Xt il (v2 ) vi) i
o —00
Letting 91 (%5t 2
+ L aton/a J' Al (% 2o % i - oL,
¢ ql(xl])t) g « -0
1(t) = e 0o WJ &1 (3 (,8) + x) dE,
- (41) +A(y +x)+ 2xu> dé
o0
@)= [y ) d 2
>t 1
o) = (%ui—(xuux—zcu+E(Vi—vz))(ql (x0-1) 1)
then
1 4 (xo5t)
q (xt) fex Sla (2 2 d
dI (¢ 1 - +—e J e (v v ) ¢
O = L aqr (x).) + D)ol 2 o .
, 2
q1 (xo,t) + le_‘h(xo)f)/“ Jql(xo ) ef/"‘ (uz + ‘x—uz
X J el (y (& t)+x)dE (42) a oo 9 X
—00
+ e not)/a Jql(xo,t) ¢y (& 1) dE, +A(y +x)+ 21<u> d&.
- (44)
Integrating by parts, the first term of (42) yields Here we have used
1 —aotta [E o () (6, 1) dE
= = (u(qy (xgrt) 1) + A) e n G0N Cae ¢ L) (6
a

1
1 (Xoot) = —a (uu) (g, (x001) 1) + =1 (g, (500 1) 1)
qu e{/oc(y(g,t)_'_x)dg ) 1( 0 ) 2 1 \Xo
- (43)

—q, (x:t) /e
= (ocuux —u - Ku) (g1 (x,1) 1) e J

91 (x:t) 1
Ela 2 2
e (Mx— szu )(E,t) d&

—00

(45)
1 _ (xo,)/ @1 (%ot) £/ .. . . .
- —e Mo “J e Ay (& t) +x)dE. Combining the previous equations together, and with the
« -0 help of (38), (42) reads as
2
For the second term of (42), we have the following equation dI (t) L)
’ —— = | —u_ —u —2ku Xo,t),t
in the view of Claim 1: dt 2 Y (4, (x0,1)1)
q; (xg,t) 1 _ q1(xo,t) “2
a1 (xo ) éla et J Yol P+ S+ 2k | d
e e J—oo e yt(E’t)dE (xe —oo € u 2 X f

(x05t)
= —g ot/ Jql o

—00

1 1 2 2 1 _ (x0:)/
ef/“ (((}/ + K) u)x + 5(“2 - ‘xzuazc) + E (Vx -V )(ql (x0>t) ,t) + ae DiXot)/

X

a1 (x0:t)
+/\(y+;c)x+xux+pvx)df XJ & (vz—vi)dﬁ

—00



2
) (%u’z‘_(u+1€)2)(‘Z1 (x0:1) t)+ e “aGnl

qy(xg5t) 2
xj ez/“(a—ui+(u+1€)2)d5
—oo 2

1 1 _
L) 0 1)+ i
q1(xt)
X J T gl (v2 - vi)d’q’
—00
> % ((xzui— (u+;<)2) (q1 (x0,1),)>0, on [0,t,),

(46)

where Claim 2 and the inequality [30]

X 2
J & ((u +x)% + oc_u§> (&) dE > gex/o‘(u +x)* (47)
—o0 2 2
have been used. From the continuity property, we have

q (x5t0)
oD Got)a J et R (y (& t,) +x)dE

—00

(48)
> el J & (yy (&) + 1) dE > 0.
Similarly,
dir) _1
i "2 ((”"'K)z_ o ”i) (91 (xp51) )< 0, on [0,2).
(49)
Thus, by continuity property,
q,(xgto)
e ol [* ey (1) )
- (50)

Xo
<e™/® J e (y, (E) + k) dE < 0.
—00
Summarizing (48) and (50), we obtain

2”;25 (a1 (x0:t9) > tg) = (u + K)Z (1 (x0-t9) > to)

1(x05t0)
:_ir e (y (&.to) + 1) dE

o

© —&/a
x Ll oy )+

> —%J ’ e (% (E)+K)dfj e ol (yo (&) +x) dE

— X

= “Zuéx (x9) = (ug + K)2 (x9) > 0.

(51)
That is a contradiction. On the other hand, from the expres-

sion of u, (x,t) in terms of y(x,t), we can easily get that
u,(q, (xg,1),t) < 0. So we complete the proof of Claim 3.
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Furthermore, due to (46) and (49), we can obtain
d 5, 2
= ((x u, — (u+x) )(q1 (x0-1)1)

1 d q,(xo5t) N
:756 1% (y (E,8) + ) dE

0 —&/a
x Ll (o) e (y(& 1) +x) dE)

> —2% (oczufC —(u+ K)z) (g, (x0, 1), 1) eB®
o

X J-_x e S (y(&t)+x)dE

b (0 o 97) (3 () 1) €700

J 5/“ (y&t)+x)dE

=~ (41 (x0,1) ) (g = (u+5)%) (a1 (%001) 1)

(52)

Integrating (39) and then substituting it into the previous
inequality, we have

2 (e = 7) (@ (1) 1)

> % (0(2 2 (u+x) )(q1 (x0,1),t)
(53)

( ui - (u+ K)Z) (q1 (x0,7),7)dT
21y, (x,) ) .

Let ¥(t) = Iot(oczu2 —(u+ K)Z)(ql(xo, 7), 7)dT — 20¢2u0X(x0);
then we can complete the proof with the help of Lemma 4.
O

Remark 7. We note that if the condition (i) is replaced by the
following one:

i" Po(x) <0 on (—00,x,) and py(x) =0 on (x,,00),

then Claim 2 also holds; that is, the theorem always holds with
anyone of (i) and (i").

As a corollary of Theorem 6, we have the following.

Theorem 8. Suppose that X, = (uy, v,) € H'xH*, s > 5/2,
and the initial data satisfies the following conditions:

(i) po(x) = 0 on (—00,x,) and py(x) <
00) (or py(x) <
0 on (xy, 00)),

(ii) u(')(xo) < —(yCLE, + |x])/ex,

0 on (xq,
0 on (—00,xy) and py(x) =
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for some point x,, € R. Then the solution to system (3) with the
initial value X, blowsup in finite time.

Proof. As shown in Theorem 6, condition (i) guarantees that
V2, t) + (1) < (V2 = v?)(qy (%, 1), t) for all x € R. Then,

d 1
P (1 (x01) 1) < ‘E”i (a1 (x0-1) 1)
1
+ 27‘2(14 + K)2 (‘11 (xo’ t) > t)
1
< _Eui (41 (x0-1) 1) (54)

1 2
+ 27“2< \,CIEO + |K|>

1
= _E”i (91 (x0o1) 1) + K?,

where K > 0 is a constant. By setting ¢(t) = u,(q,(x,, 1), 1),
we obtain

do Ly 2
L - K“. 55
i s (55)
Applying Lemma 3, we have
1
lime (t) = —co with T = , (56
ar —(1/2) @y — (K?/9py) (56)
when
C,E
0, < —vaK = ~YerFot Il (57)
o
This completes the proof. O
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The integral representations of the solution around the vertices of the interior reentered angles (on the “singular” parts) are
approximated by the composite midpoint rule when the boundary functions are from C**, 0 < A < 1. These approximations
are connected with the 9-point approximation of Laplace’s equation on each rectangular grid on the “nonsingular” part of the
polygon by the fourth-order gluing operator. It is proved that the uniform error is of order O(h* + €), where ¢ > 0 and h is the

mesh step. For the p-order derivatives (p = 0, 1,...) of the difference between the approximate and the exact solutions, in each “
1/oi—
singular” part O((h* + &)r j/aj P) order is obtained; here r; is the distance from the current point to the vertex in question and a;7r

is the value of the interior angle of the jth vertex. Numerical results are given in the last section to support the theoretical results.

1. Introduction

In the last two decades, among different approaches to solve
the elliptic boundary value problems with singularities, a
special emphasis has been placed on the construction of
combined methods, in which differential properties of the
solution in different parts of the domain are used (see [1, 2],
and references therein).

In [2-7], a new combined difference-analytical method,
called the block-grid method (BGM), is proposed for the
solution of the Laplace equation on polygons, when the
boundary functions on the sides causing the singular vertices
are given as algebraic polynomials of the arc length. In the
BGM, the given polygon is covered by a finite number of
overlapping sectors around the singular vertices (“singular”
parts) and rectangles for the part of the polygon which lies at
a positive distance from these vertices (“nonsingular” part).
The special integral representation in each “singular” part
is approximated, and they are connected by the appropriate
order gluing operator with the finite difference equations
used in the “nonsingular” part of the polygon.

In [8, 9], the restriction on the boundary functions to be
algebraic polynomials on the sides of the polygon causing the
singular vertices in the BGM was removed. It was assumed
that the boundary function on each side of the polygon is
given from the Hélder classes C**, 0 < A < 1, and on the
“nonsingular” part the 5-point scheme is used when k = 2
[8] and the 9-point scheme is used when k = 6 [9]. For the
5-point scheme a simple linear interpolation with 4 points
is used. For the 9-point scheme an interpolation with 31
points is used to construct a gluing operator connecting
the subsystems. Moreover, to connect the quadrature nodes
which are at a distance of less than 4h from boundary of the
polygon, a special representation of the harmonic function
through the integrals of Poisson type for a half plane is used
(see [9]).

In this paper the BGM is developed for the Dirichlet
problem when the boundary function on each side of the
polygon is from C**, by using the 9-point scheme on the
“nonsingular” part with 16-point gluing operator for all
quadrature nodes, including those near the boundary. The



paper is organized as follows: in Section 2, the boundary
value problem and the integral representations of the exact
solution in each “singular” part are given. In Section 3, to
support the aim of the paper, a Dirichlet problem on the
rectangle for the known exact solution from C**, k = 3,4, is
solved using the 9-point scheme and the numerical results are
illustrated. In Section 4, the system of block-grid equations
and the convergence theorems are given. In Section 5 a highly
accurate approximation of the coefficient of the leading
singular term of the exact solution (stress intensity factor) is
given. In Section 6 the method is illustrated for solving the
problem in L-shaped polygon with the corner singularity. The
conclusions are summarized in Section 7.

2. Dirichlet Problem on a Staircase Polygon

Let G be an open simply connected polygon, y;, j =
1,2,..., N, its sides, including the ends, enumerated coun-
terclockwise, y = y; U --- U yy the boundary of G, and « 7,
(ocj = 1/2,1,3/2,2), the interior angle formed by the sides
j-1 and yj, (yg = yn)- Denote by A ; = y;_; N'y; the vertex of
the jthangleand by}, 0, a polar system of coordinates with a
polein A ;, where the angle 6, is taken counterclockwise from
the side y;.

We consider the boundary value problem

Au=0

on G, u=g; (s)

on y;, I<j<N, (1)
where A = 9*/0x*+0%/dy?, ¢;isa given function on y; of the
arc length s taken along y, and ¢; € C“(yj), 0 < A < 1; that
is, ¢; has the fourth-order derivative on y;, which satisfies a
Holder condition with exponent A.

At some vertices A ;, (s = s;) for a; = 1/2 the conjugation
conditions

o) (s) = 0977 (5)). a=01 @

are fulfilled. For the remaining vertices A ;, the values of ¢._,
and ¢, at A ; might be different. Let E be the set of all j, (1 <
j < N) for which o;F 1/2 or a; = 1/2, but (2) is not fulfilled.
In the neighborhood of A, j € E, we construct two fixed
block sectors T; =Ti(r;) G, i=1,2,where0 <rj, <rj <
min{s —sj,sj—s]-_l},Tj(r) = {(r~,9j) :0<r;<r, 0< Qj <
ocjrr}.

Let (see [10])

j+1

9501 = ¢; (s;+1) =9 (s;)

(3)
951 () = 95 (s;=1) =911 (55)
(911 (s;) —9;(s;)) ;
Q;(rj6;) = ;(s;) + L ](xjﬂj e
(4)
1« J"ik Vg (t) dt
+_
TT1= 90 (

~\2
t—(—l)kxj) +y12.
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. 0; ‘ 0.
fj:r;/ajcos(_]>, j}’j:r;/‘x] Sin<_]),

l/ocj
Tjk = '5;‘+1—k - ijk| :

The function Q j(rj, Gj) is harmonic on T} and satisfies the

boundary conditions in (1) on y;_; N T} and y; N T;, j €E,
except for the point A ; when ¢;_,(s;) # ¢;(s;).

We formally set the value of Qj(rj,ej) and the solution
u of the problem (1) at the vertex A i equal to ((pj_l(s]-) +
(pj(sj))/Z,j € E.

Let
R; (r.6,1)
1 1/e;
= LY 1R <<i> ,i,<—1)"1> ., (6
%j k=0 Tj2 &j %j
j€E,
where
1-1?
R(r,0,n) = (7)

27 (1 - 2rcos (60 —1n) +1?)
is the kernel of the Poisson integral for a unit circle.

Lemma 1 (see [10]). The solution u of the boundary value

problem (1) can be represented on Tj \'Vj, j € E, in the form
u(r),0;) = Q; (r;6))

" .[0 | R (1 050m) (1 (rj2o) = Qs (rjoom))
(8)

where V; is the curvilinear part of the boundary of Tf, and
Qj(r;,0)) is the function defined by (4).

3. 9-Point Solution on Rectangles

LetII = {(x,y) : 0 < x < a, 0 < y < b} be a rectangle,

with a/b being rational, y;, j = 1,2, 3,4 the sides, including

the ends, enumerated counterclockwise, starting from the left

side (yp = Vs V5 = 1), and y = U‘;zlyj the boundary of TI.
We consider the boundary value problem

Au=0 on II,

‘ ©)
u=¢; ony;, j=1234
where g; is the given function on y;.

Definition 2. One says that the solution u of the problem (9)
belongs to CH ) if

p;eC*(y), 0<A<1, j=1,2,3,4,  (10)
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and at the vertices A ; = y;_; Ny, the conjugation conditions

¢§~2q) _ (_1)»1(,)(211),

i1 4= 0,1 (11)

are satisfied.

Remark 3. From Theorem 3.1 in [11] it follows that the class
of functions C**(TT) is wider than C4’)‘(H).

Let h > 0, with a/h > 2, b/h > 2 integers. We assign
to IT" a square net on II, with step h, obtained with the lines
,y =0,h,2h,.... Let y? be a set of nodes on the interior of y;
and let

.h h h . h
W=yinvee Y= UL (0 u)),
(12)

—h
o =1"uy".

We consider the system of finite difference equations

u, = Bu, on ",
(13)
u,=¢; on y?,j:1,2,3,4,
where
Bu(x,y)
_(u(x+hy)+u(x,y+h)+u(x—hy)+u(x,y—-h))
- 5
+(((u(x+h,y+h)+u(x—h,y+h)
+u(x—hy-h)+u(x+h,y-h)))
x207").
(14)

On the basis of the maximum principle the unique
solvability of the system of finite difference equations (13)
follows (see [12, Chapter 4]).

Everywhere below we will denote constants which are
independent of /& and of the cofactors on their right by
6,y €5 - - - generally using the same notation for different
constants for simplicity.

Theorem 4. Let u be the solution of problem (9). If u €
ct (T0), then

n%e%x |uy —u| < ch?, @as)

where uy, is the solution of the system (13).

Proof. For the proof of this theorem see [13]. O

Let IT' = {(x, y) : —0.25 < x < 0.25, 0 < y < 1} and lety’
be the boundary of IT'. We consider the Dirichlet problem
Au=0 on H’,
(16)

!
u=v ony,

3
17
6 g & o
15 +
% 14 f
ﬁ_/*”"
13-
< <
— <
12 e
11 1 1 1 1 1 1
0 20 40 60 80 100 120 140
=20
. (h0.0003 L 066
o 0003 3075
e MO0 L 08
e 3055

FIGURE 1: Dependence of the approximate solutions for the bound-
ary functions from C**.

where v = r** cos(k + )0, r = 1/x2 + 2, 0 < A < 1,is the

exact solution of this problem, which is from Ck’)‘(ﬁl).

We solve the problem (16) by approximating 9-point
scheme when k = 3, 4 for the different values of A.

In Figure 1, the order of numerical convergence

R maxy: |uy- — ul

N (17)

maxnh |u2—(g+1) - u|

of the 9-point solution u,, for different h = 27% and ¢ =
4,5,6,7,is demonstrated. These results show that the order of
numerical convergence, when the exact solution u € ckMID),
depends on k and A and is O(h*) when k = 4, which supports
estimation (15). Moreover, this dependence also requires the
use of fourth-order gluing operator for all quadrature nodes
in the construction of the system of block-grid equations,
when the given boundary functions are from the Holder
classes C**.

4. System of Block-Grid Equations

In addition to the sectors T; and T]? (see Section 2) in the
neighborhood of each vertex A, j € E of the polygon G, we
construct two more sectors T; and T?, where 0 < 1), <7j3 <
Ti»tj3 = (rjp+15)/2and T, NT; =0,k#1, kI € E, and let
Gr = G\ (UjesT?).

We cover the given solution domain (a staircase polygon)
by the finite number of sectors T}, j € E, and rectangles
I, ¢ Gp, k = 1,2,...,M, as is shown in Figure 2, for
the case of L-shaped polygon, where j = 1,M = 4 (see
also [2]). It is assumed that for the sides a;; and a,, of
IT, the quotient a/ay is rational and G = (U, TI;) U
(Uje ET;'). Let 7 be the boundary of the rectangle IT;, let V; be
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FIGURE 2: Description of BGM for the L-shaped domain.

the curvilinear part of the boundary of the sector TJ?, and let

iy = M N T;. We choose a natural number »n and define
the quantities n(j) = max{4, ocn] ﬁJ = a;m/n(j), and

= (m- 1/2)ﬁj,j € E,1 < m < n(j). On the arc V;
we take the points (rj2,9 ),1 < m < n(j), and denote the
set of these points by V We introduce the parameter h €
(0, 2,/4], where 5, is a gluing depth of the rectangles IT;, k =
1,2,..., M, and define a square grid on IT;, k = 1,2,..., M,
with maximal possible step h;, < min{h, min{a,;, a,;}/6} such
that the boundary 7, lies entirely on the grid lines. Let I} be
the set of grid nodes on IT,, let 11;(’ be the set of nodes on 7,

—h
and let I, = HZ U r]Z. We denote the set of nodes on the
closure of 1. N G by 1120, the set of nodes on #;; by th, and

the set of remaining nodes on #; by 1721.
Let

@ = (Url) U (U},

—h,n

(18)
Gr = WU (Uk 1Hk)

Letp = {(p]} , where ¢; € C“(yj) 0 <A< lis

the given function in (1). We use the matching operator S*
at the points of the set ™" constructed in [14]. The value of
S*(uy,, @) at the point P € w™" is expressed linearly in terms
of the values of 1, at the points Py of the grid constructed on
[y p), (P € TIy(p)) some part of whose boundary located in
G is the maximum distance away from P, and in terms of the
boundary values of 9™, m = 0,1,2,3 at a fixed number of
points. Moreover S*(u,, 0) has the representation

“h’ z Eups (19)

0<I<15
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where u, ;. = u,(P,),

& =0, Z &=1, (20)
0<I<15
u-5*(up)=0(h"). (21)
Let w?’" ¢ o™ be the set of such points P € ™",

for which all points P, in expression (19) are in U} 1ﬁZ- If
some points P, in (19) emerge through the side y,,, then the
set of such points P is denoted by wg’”. According to the
construction of $* in [14] the expression st (uy,, @) at each

point P € 0" = “’1 "u wD can be expressed as follows:
$* (up>9)
S4uh, Pe (U? n,
3 3
st (uh - Zak Rezk> + (Zak Rezk> , Pedt,
k=0 k=0 P
(22)
where
1 d%,, (s
ak:ﬁ%() . k=0,1,2,3 (23)
! ds

s=sp

and s, corresponds to such a point Q € y,, for which the line
PQ is perpendicular to y,,,.
Let
q _ a

Q=Q;(rp0;).  Q=Qi(r)). @9
The quantities in (24) are given by (4) and (5), which contain
integrals that have not been computed exactly in the general
case. Assume that approximate values Q; and Q‘}; of the
quantities in (24) are known with accuracy € > 0; that is,

Q-Ql<as  [QG-Qhlzes @9
where j € E, 1 < g < n(j), and ¢, ¢, are constants
independent of €.

Consider the system of linear algebraic equations

u, = Bu; on HZ,
£ h
Up = @y ON 1y N Yy,
, (’1’91‘)
n(j) (26)

=Qj+ ;). (u, (r6) - Q%)
q=1

R; (r:0,,67) on (r;6) € 1

hn

8_848 n X
u,=su, onw,

where 1 <k <M,1<m < N,and j€E.
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TABLE 1: The order of convergence in the “nonsingular” part when
h=2"Cande=5x10".

(27%,n) 1G5l s R s
(27, 60) 1.609 x 107% 15.577
(27°,170) 1.033x 107°
(27°,130) 1.191 x 107° 16.690
(27%,150) 7.136 x 107!
(27°, 140) 1.136 x 107° 16.259
(275,170) 6.991 x 107"
(276, 100) 2.169 x 1071 17.096
(277,130) 1.269 x 107!

TaBLE 2: The order of convergence in the “singular” part when h =
2%ande=5x10".

(27%n) (Gl s R
(274,100) 1.931 x107° 16.078
(27°,150) 1.182x 1077

(27°,130) 1.294 x 1077 16.789
(27%,150) 7.708 x 107!

(27, 140) 1.312x107° 17.967
(27%,170) 7.304 x 107!

(27°,100) 2.389x 107 18.164
(277,130) 1.315x 107"

TABLE 3: The minimum errors of the solution over the pairs (b, 1)
in maximum norm when e = 5 x 107",

(h™',n) 18l g 10l gs Iteration
(16,70) 1.139x 107% 1.572 x107® 22
(32,170) 1.033x107° 1.184x 1077 23
(64, 170) 6.990 x 107! 7.304 x 1071 24
(128,200) 8.628 x 107" 8.833 x 1072 25

Let T;‘ = Tj(r;.‘) be the sector, where r;‘ =(rp+r3)/2,j €
E, and let ui(rjz,e?), 1 < g < n(j), j € E, be the solution

values of the system (26) on Vj‘ (at the quadrature nodes).
The function

U; (r1,6;) = Q; (r1.6;)
n(j)
* ﬁjlej (7365, 67) (w6 (- 67) - Q%)
4=
(27)
defined on T;‘, is called an approximate solution of the

problem (1) on the closed block T;, j€E.

Definition 5. The system (26) and (27) is called the system of
block-grid equations.

Theorem 6. There is a natural number ny, such that for all
n > ny and for any & > 0 the system (26) has a unique solution.

Proof. From the estimation (2.29) in [15] follows the existence
of the positive constants #, and o, such that for all n > n,

a0
max B} R;(r,0,,0f) <o <1. (28)
q

(r8,)€T;, a1

The proof is obtained on the basis of principle of maximum
by taking into account (14), (19), (20), and (28). O

Theorem 7. There exists a natural number ny, such that for all
n > max {no, [lnH”h_l] + 1} , (29)

where » > 0 is a fixed number, and for any € > 0 the following
inequalities are valid:

4
@&x]ui—u|§c(k +s), (30)

T

o? . B
x40y (U (r0) - u(r.0,))| < 6, (h* +2) on T,

(31)
for integer l/ocj when p > 1/0‘]‘:
of .
dxP-10y (U (rj0;) —u (Tj’ej))‘
(32)
[ (h4 + s) s
Y on T,
forany /e, if 0 < p < 1/a;,
of .
0xP~0y4 (Ui (ri’ef) —u (rr@j))‘
(h4 ) (33)
c te .,
PrP*—I/“f on T;\Aj,

Jor noninteger 1/c;, when p > 1/«;. Everywhere 0 < q < p,u
is the exact solution of the problem (1) and Uﬁ(rj, Gj) is defined
by formula (27).

Proof. Let
& =u, —u, (34)

—h,
where 1}, is a solution of system (26) and u is the trace on GTn
of the solution of (1). On the basis of (1), (26), and (34) the
error &, satisfies the system of difference equations

& =BE +r, on HZ,

h
& =0 on 7y,

n(j)

& (r6;) = B )& (1 0]) R; (r,,6,,67)  (35)
g=1

2 h
+ T (rj,Gj) € tyj>

& =8 +r, on ™,
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TaBLE 4: In G° N r > 0.2, the minimum errors of the derivatives over the pairs (hil, n) in maximum norm when ¢ = 5 X 1075,
- -
(h',n) Maxgs, {rzoz}rl/3 a;]ch gz Maxgs, (rzo.z)rl/3 a;)]}h - %
(16, 70) 3.895 x 107”7 3.895 x 1077
(32,170) 4.627 x 1078 4.627 x 1078
(64,170) 1.124 x 10”° 3.125%x107°
(128,200) 2.214x 107" 2.233x 1071

TABLE 5: In G°, the minimum errors of the derivatives over the pairs
(h™', 1) in maximum norm when ¢ = 5 x 107",

oUc  ou oUT  ou
h—l’ M 1/3 h M 1/3 h
(h,n) axgsr 3% 9x axgst 3y oy
(16, 70) 9.663 x 107° 9.663 x 107°
(32,170) 9.653 x 10°° 9.653 x 10°°
(64,170) 9.649 x 107° 9.649 x 107°
(128,200) 9.648 x 107° 9.648 x 107°
where 1 <k <M, j€E,
r;l =Bu—-u on UkM:IHZ, (36)
n(j)
2 _ q
rin=B; Y (u(rp.67) — QL) R; (r,,6,.67)
q=1 (37)
& M h
—(u—Qj) on U, (UjeEtkj),
3
"
Stu-u on w;‘ ",
— 3 3
st u—ZakRezk - u—ZakRezk , Pedt
k=0 k=0 P
(38)

On the basis of estimations (15), (21), (25), and Lemma 1
by analogy to the proof of Theorem 4.3 in [9] the proof of
inequality (30) follows.

The function UZ(rj,Gj) given by formula (27), defined
on the closed sector T;,j € E, where r; = (rj2 + r]-3)/2,
and the integral representation (8) of the exact solution of
Vi, j € E, and then the
UZ(rj, 0;) —u(r;,0;) is defined

the problem (1) is given on T; \
difference function ¢}, (r;,0,) =
onT I j € Eand

j€E.

{r (r;‘,O) = (r;,ocjrr) =0, (39)

On the basis of Lemma 6.11 from [16], (25), and (28), for n >
max{ny, [In"™”h]+1}, 2 > 0is a fixed number, and we obtain

( J’ J)'

c(h*+e) onT, jeE  (40)

Furthermore, the function C;(rj,ﬂj) continuous on T; is a
solution of the following Dirichlet problem:

ACZ =0 on T},

J

;=0 on y,nTj, m=j-1j,

6;) = Uy (r]

Since T;’ C T;, on the basis of (39) and (40), from Lemma
6.12 in [16], inequalities (31)-(33) of Theorem 7 follow. O

(41)

(Z(r;f, 70j)—u(7’;,9j), 0<6; <am.

J

5. Stress Intensity Factor

Let, in the condition ¢; € c? (y), the exponent A be such

that
{o; (4 + 1)} #0, {204+ 1)} %0 (42)
where {-} is the symbol of fractional part. These conditions for
the given a; can be fulfilled by decreasing A.
On the basis of Section 2 of [11], a solution of the problem
(1) can be represented in T;, j € E, as follows:

4 o
(xJ’yJ) (xl’yj) I;)#;((J) Im {zk lnz}

(43)
kO.
+ Z (1) : sin J)
&
. . . (@)
where fla,- = [ocj(4+)t)], [-]is the integer part, z = xj+iy;, ykj
and T](j) are some numbers, and ﬁ(xj,yj) € C4’)‘(TJ?) is the

harmonic on TJ;. By taking 6, = a;7/2, from the formula

(43), it follows that the coefficient Tfj ) which s called the stress
intensity factor can be represented as

(J)
rhglo )

j
J

(”(xj’yj) - (x; ;)

(44)

-ZM I {2 1nz}>
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TABLE 6: The stress intensity factor Ti” for n = 70,170,200 when € = 5 x 1073,

-1
h i 170 7 200
16 1.000000014856688 1.000000017180415 1.000000017197438
32 1.000000005800844 1.000000001230267 1.000000001236709
64 1.000000004138169 1.000000000073107 1.000000000079938
128 1.000000004053153 1.000000000003531 1.000000000003267
h=1/16,n=170 h=1/64,n=170
5 10° : - . 10° - -
5 S
L =
§ 1075 i / % 10710 r M
= s
10710 : . 10720 . \
10715 10—10 107° 100 -15 -10 -5 0
10 10 10 10
€ £
(a) (a)
h=1/32,n=170 h=1/128,n =200
5 10° T T 5 10° T T
% 1()_5 3 ‘_‘_‘_‘_—_/ ‘%‘ 10710 L Mﬁw
= -
10710 * : 10720 L ,
1071 1071 107 10° -15 -10 -5 0
10 10 10 10
£ €
— ICullgns) — Il gs,

= ”Ch“(GS)
(®)

FIGURE 3: Dependence on ¢ for h™! = 16, 32.

From formula (44) it follows that Tij ) can be approxi-
mated by

(e
Tl,n

. 1 e
B rﬁlinorl'/ocj (Uh (rj,9<)
J

B (‘Pj (Sj) (@i (57) = 5 (s7) i)) '

am
(45)

Using formula (3), (4), and (27) from (45) for the stress
intensity factor (see [17]), we obtain the next formula:

A i LY ) L
T

b 0 t2 m Jo t2
_ € q qe\ . q
s Z (”h (ijﬁ,-) —sz) sin ;Gj.
n (J) rjz q=1 8

This formula is obtained for the second-order BGM in [8].

= ||Ch||(GS)

(b)

FIGURE 4: Dependence on ¢ for W' =64,128.

6. Numerical Results

Let G be L-shaped and defined as follows:
G={(x,y):-1<x<1, -1<y<1}\Q, (47)
where O = {(x,y) : 0 < x < 1, -1 < y < 0} and y is the
boundary of G.
We consider the following problem:
Au=0 1in G,
(48)

u=v(r0) on vy,

where
v(r,0) = 13 sin <§9> +0.00517'%" cos (13—69> (49)

is the exact solution of this problem.
We choose a “singular” part of G as

G ={(xy):-05<x<05 -05<y<05\Q, (50)

where Q; = {(x,y) : 0 < x < 0.5, -0.5 < y < 0}. Then
G™ = G\ G° is a “nonsingular” part of G.

The given domain G is covered by four overlapping
rectangles I, k = 1,...,4, and by the block sector T
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FIGURE 5: Maximum error depending on the number of quadrature nodes #.

(b)

FIGURE 6: The approximate solution U and the exact solution u in the “singular” part for e = 5 x 107"*.
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FIGURE 7: The error function in “singular” part when & = 5 x 107",
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FIGURE 8: 0U; /0, in the “singular” part.

(see Figure 2). For the boundary of G® on G is the polygonal
line ¢, = abcde. The radius r,, of sector T7 is taken as 0.93.
According to (49), the function Q(r, 0) in (4) is

Q (T, 6) =

0.0051 Jl ytidt
U o (t

-%)%+ y? -

. 0.0051 Jl ytidt
Yy o (t

X+ 7

where ¥ = r?/3 cos(20/3) and y = 3 sin(26/3). Since we
have only one singular point, we omit subindices in (51). We
calculate the values Q°(r,,07) and Q°(r,0) on the grids ti’,
with an accuracy of e using the quadrature formulae proposed
in [10].

On the basis of (46) and (51), for the stress intensity factor,
we have

e _ 00102
Tl,n:
7 n(093)

7 Z( (0 93, Qq) Qqs) sin — Gq
(52)

Taking the zero approximation u;(o) = 0, the results of
realization of the Schwarz iteration (see [2]) for the solution

of the problem (48) are given in Tables 1, 2, 3, and 4. Tables

aUE /3y

-05 -0.5

FIGURE 9: 0U} /0, in the “singular”

30

part.

25

20

Q
GS

15

10 ¢

40 60 80 100 120 140 160

—— n=2380 n=170
—o— n=90 —o— n =180
—— n =100 —+— n =200
—— n=130 —— n =220

—=— n=150

180 200 220

FIGURE 10: ERé; when ¢ = 5 by fixing n for k™' = 32 for different n

values of h™! = 64.
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1 and 2 represent the order of convergence. Table 6 shows a
highly accurate approximation of the stress intensity factor
by the proposed fourth order BGM

e
maxens (U, — U
0 s [us-e — v
mGNS = . (53)
maxgns 'uz - u'

—(o+1)

in the “nonsingular” and the order of convergence

maxgs [U; o —u

R = |£” | (54)
maxgs 'Uz—(gﬂ) - u|

in the “singular” parts of G, respectively, for ¢ = 5 x

107", where ¢ is a positive integer. In Table 3, the minimal
values over the pairs (h™',n) of the errors in maximum
norm, of the approximate solution when ¢ = 5 x 1077,
are presented. The similar values of errors for the first-order
derivatives are presented in Table 4, when 0Q/0x and 0Q/0y
are approximated by fourth-order central difference formula
on G® for r > 0.2. For r < 0.2, the order of errors decreases
down to 107%, which are presented in Table 5. This happens
because the integrands in (51) are not sufficiently smooth for
fourth-order differentiation formula. The order of accuracy of
the derivatives for » < 0.2 can be increased if we use similar
quadrature rules, which we used for the integrals in (51) for
the derivatives of integrands also.

Figures 3 and 4 show the dependence on ¢ for different
mesh steps h. Figure 5 demonstrates the convergence of the
BGM with respect to the number of quadrature nodes for
different mesh steps h. The approximate solution and the
exact solution in the “singular” part are given in Figure 6, to
illustrate the accuracy of the BGM. The error of the block-grid
solution, when the function Q(r, 0) in (51) is calculated with
an accuracy of € = 5 x 107", is presented in Figure 7. Figures
8 and 9 show the singular behaviour of the first-order partial

derivatives in the “singular” part. The ratios ERE\; and ERENS,

when g = 5 with respect to different n values for k™' = 64 and
for a fixed value of n of k™' = 32, are illustrated in Figures
10 and 11, respectively. These ratios show that the order of
the convergence in both the “singular” and the “nonsingular”
parts is asymptotically equal to 16 when # is kept fixed for
k™' = 32, and it is selected as large as possible (n > 100) for
h! =64,

7. Conclusions

In the block-grid method (BGM) for solving Laplace’s
equation, the restriction on the boundary functions to be
algebraic polynomials on the sides of the polygon causing the
singular vertices is removed. This condition is replaced by
the functions from the Holder classes C“, 0<A<l1lIn
the integral representations around singular vertices (on the
“singular” part), which are combined with the 9-point finite
difference equations on the “nonsingular” part of the polygon,
the boundary conditions are taken into account with the help
of integrals of Poisson type for a half-plane. To connect the
subsystems, a homogeneous fourth-order gluing operator is
used. It is proved that the final uniform error is of order
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O(h* + &), where ¢ is the error of the approximation of
the mentioned integrals and h is the mesh step. For the p-
order derivatives (p = 0,1,...) of the difference between the
approximate and the exact solutions, in each “singular” part

O((h* + e)r;/“j _p) order is obtained. The method is illustrated

in solving the problem in L-shaped polygon with the corner
singularity. Dependence of the approximate solution and its
errors on & h and the number of quadrature nodes n are
demonstrated. Furthermore, by the constructed approximate
solution on the “singular” part of the polygon, a highly
accurate formula for the stress intensity factor is given.
From the error estimation formula (33) of Theorem 7 it
follows that the error of the approximate solution on the block

1/a; . . ..
sectors decreases as . ' (h* + €), which gives an additional

accuracy of the BGM near the singular points.
The method and results of this paper are valid for multiply
connected polygons.
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The error estimates obtained for solving Laplace’s boundary value problem on polygons by the block-grid method contain constants
that are difficult to calculate accurately. Therefore, the experimental analysis of the method could be essential. The real characteristics
of the block-grid method for solving Laplace’s equation on polygons with a slit are analysed by experimental investigations. The
numerical results obtained show that the order of convergence of the approximate solution is the same as in the case of a smooth
solution. To illustrate the singular behaviour around the singular point, the shape of the highly accurate approximate solution and
the figures of its partial derivatives up to second order are given in the “singular” part of the domain. Finally a highly accurate
formula is given to calculate the stress intensity factor, which is an important quantity in fracture mechanics.

1. Introduction

In the past few decades, in order to improve the accuracy
and resolve the convergence difficulties that appear in the
neighbourhood of singular points, many different methods
have been proposed for the numerical solution of plane
elliptic boundary value problems with singularities. Among
many approaches, a special emphasis has been placed on
the construction of combined methods, in which differential
properties of the solution in different parts of the domain are
used (see [1]).

In [2-6] a new combined difference-analytical method
called the block-grid method (BGM) is given for solving the
Laplace equation on polygons, when the boundary functions
on the sides causing the singular vertices are given as algebraic
polynomials of the arclength. This method is a combination of
the exponentially convergent block method (see [7, 8]) in the
“singular” part, and the finite difference method, which has a
simple structure on the “nonsingular” part of the polygon. A
kth order gluing operator S is constructed for gluing together
the grids and the blocks. The uniform estimate of the error of
the BGM is of order O(H*) (h is the mesh step) when the given
boundary function on the boundary of the “nonsingular” part
might be from the Hoélder classes CH, 0 < A < 1 (see [2-4]

for k = 6, [6] for k = 4, and [5] for k = 2). For the errors of p-
order derivatives (p = 1,2,...) the estimation O(hk / rffl/a")
is obtained in a finite neighborhood of the vertices, wherer; is
the distance from the current point to the vertex in question,
and a7 is the value of the interior angle at the considered
vertex. Moreover, BGM can give a simple and highly accurate
formula for the stress intensity factor which is an important

quantity from an engineering standpoint.

The experimental investigation of the block-grid method
is important and numerical results could be interesting to
support the theoretical results in [2-6]. The objective of this
paper is to analyze the real characteristics of the BGM for
solving the Laplace equation on polygons with a slit. For
this purpose a slit problem on a square domain whose exact
solution is known is considered. The computational algo-
rithm by the BGM with 5-point and 9-point schemes is given
and implemented. The obtained numerical results justify
the theoretical results given in [2-5]. Moreover, for the ap-
proximate solution Uy (by 9-point scheme with $°) and the
error function the graphs are given to demonstrate the
high accuracy of the block-grid method. The shapes of the
partial derivatives U} /dx, oU;/dy, 9°Uy/dx*, 9*Uy/dy?,
0°U; [0x0y are given to illustrate the singular behavior in the



“singular” part of the domain. Furthermore, a simple and
highly accurate formula is given to calculate the stress
intensity factor.

The experimental analyses of the different methods on slit
problems were given in many papers (see [9, 10]).

2. The Slit Problem and the Integral
Representation of the Solution

Let G be an open domain in the plane xOy, that is obtained
from the unit square G = {(x, ) : |x| < 1,|y| < 1} by making
a cut OA along the positive semiaxis Ox from the center (see
Figure1). Let y;, j = 1(1)7, be its sides, including the ends,
enumerated counterclockwise, y = y; U+ Uy, (¥ = ¥7)s
be the boundary of G, 27 is the interior angle formed by the
sides y; and y,. Denote by O = y, Ny, the vertex of this angle
and let 7, 0 be a polar system of coordinates with a pole in O,
where the angle 0 is taken counterclockwise from the side ;.
We consider the boundary value problem

Au=0 on G, @)

u=¢; ony, j=L12..7, (2)

where A = 9*/0x* +0°/dy* and ¢ ; is the value of the function

v(r,0) = V2r'?sin(1/2)6 on Vj-
In the neighborhood of O, we construct two fixed block-

sectors T" = T(r;) € G,i = 1,2, where 0 < r, < r, < 1,
T(p)={(r0):0<r<p,0<0<2r}cG.
Let
12 g
R, (r,0,1) = Z( 1)R(< ) o 1 ) (3)
where

1-1?

27 (1 -2rcos (60 —n) +1?)

R(r,0,n) = (4)

is the kernel of the Poisson integral for a unit circle.
Lemma 1. The solution u of the boundary value problem (1),

(2) can be represented on Tz \'V, in the form

2
u(r,0) = JO R, (r,0,n) u(ryn)dy, ®)

where V is the curvilinear part of the boundary of T*.

Proof. The proof follows from Theorem 3.1 in [8] by taking
into account that ¢, = ¢; = 0. O

3. The Block-Grid Method for the Slit Problem

The realization of the BGM for the solution of the problem
(1), (2) is as follows. Let T> = T(0.93) and ¢ be a polygonal
line abcde which lies on T2 with a positive distance from the
vertex O and from the curvilinear boundary V' = {(r,0) :
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FIGURE I: Covering the square domain with a slit by overlapping
rectangles and sector.

r =0.93,0 < 0 < 27} of T?. The set of points T* from O up
to t is denoted by G® which is called the “singular” part of G
and the set G* = G\ G® is the “nonsingular” part of G. In
addition to the sector T* in the neighborhood of the vertex O
of the polygon G we construct two more sectors T = T(0.85)
and T* = T(\/5). Let Gy = G\ (T*) and IT; ¢ G™° ¢ Gy,
I = 1(1)5, be fixed open rectangles (see Figure 1). Then the
domain G can be represented as G = (ULHZ) U (T%). Let
n; be the boundary of the rectangle IT; and t; = #;, N t. We
define a square grid on IT;, I = 1(1)5, with step h such that
the boundary 7, lies entirely on the grid lines. H? denotes the
set of grid nodes on IT}, qlh denotes the set of nodes on #; and

—h
I, = H? U nlh. We refer to the set of nodes on the closure

of 5 N Gy as 171}6, the set of nodes on ¢; as t;’ and the set of
remaining nodes on #; as nlhl. We also introduce the natural
number n > 4,and 69 = (g —1/2)27/n, 1 < g < n. On the arc
V, we choose the points (0.93,07), 1 < g < n, denote the set
of these points by V" and let G}Tl’n =V"u (Uf 1ﬁlh)

Letg = {goj} » where ¢; is the given function in (2). We

introduce a gluing operator Sk k =2,6([5] for k = 2 and [2-
4] for k = 6) at the points of the set V"'. We denote by ulfl (U;If )
the approximate solution of the problem (1), (2) obtained by
the 5-point scheme with S* for k = 2, and by the 9-point
scheme with S° for k = 6, on the “singular” (“nonsingular”)
part of G. The operator S* is defined at each point P € V" in
the following way: we consider the set of all rectangles {II;}
in the intersections of which the point P lies, and we choose
one of these rectangles I p) part of whose boundary situated
in G” is furthest away from P. The value $* (u}, ) at the point
P € V" is computed according to the values of the function
at the four vertices P, k = 1(1)4, of the closure of the cell,
containing the point P of the grid constructed on ﬁl(P) by
multilinear interpolation.
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The value of SG(uZ,q)) at the point P € V" is expressed

linearly in terms of the values of u at the points P, x =
1(1)31, of the grid constructed on IT;p) > P some part of
whose boundary located in G is the maximum distance away

from P, and in terms of the boundary values of ¢, 7 =

0,1,...,5atafixed number of points. Moreover, sk (uﬁ, 0) has
the representation

Z iy, fork=6,

Sk (ui{l’ 0) — 1<k<31 . (6)
z Ay, for k=2,
1<k<4
where ufm = ulf[(PK),
£.20, Y E=1,  A.20, Y A =1, @)
1<x<31 1<k<4

and for the exact solution u of the problem (1), (2), we have

u—38°(u,¢) = O(hé),
2 2 ®
u-5(u9) =O(h )
Remark 2. Let Vi' c V" be the set of such points P € V",
for which all points P, in the expression (6) are in U?zlﬁlh. If
some of the points P, in (6) emerge through the side y; when
u = ¢;, 1< j<7, wedenote the set of such points P by Vp,
Then, according to the construction of $® in [4] the expression
S®(u$, ) at each point P € V" = V' UV, can be expressed as
follows:

s¢ (uz, go)
Sous, PeVy,

5
s° <u2 - Z a, Rez7> )
7=0
5
+<ZaTRezT> , PeVy,
L \7=0 P

where
1.d°9;(s)

7! dst

, 1=0,1,...,5. (10)

s=sp

a,

sp corresponds to such point Q € y; for which the line PQ is
perpendicular to ;.

Consider for each k = 2, 6 the following system of linear
algebraic equations:

u];l = BkuZ on H?, 1)
1
ulfl = V2r'?sin 59 on 11;'1 Ny (12)
27
uf (r,0) = = Y uy (0.93,6%)
g9=1 (13)
xR, (r,0,67) on (r,0) e t],

up =S on V', 1<1<51<j<7, (14)

where
Bau(x,y)=(u(x+hy)+u(x,y+h)+u(x-hy)
+u(xy-h)/5
+(u(x+hy+h)
tulx—hy+h) +u(x—hy-h) (5)
+u(x+h,y-h))/20,
Byu(x,y)=(u(x+hy)+u(x,y+h)
+u(x-hy)+u(x,y—h))/4

Theorem 3. There is a natural number ny, such that for alln >
ny, and for each k = 2,6, the system (11)-(14) has a unique
solution.

Proof. The proof follows when k = 2 from [5], and when k =
6 from [3, 4]. ]

We consider the sector T* = T(0.89), and let uﬁ(0.93, 09),
1 < g < n, be the values of the solution of the system (11)-(14)
on V" (at the quadrature nodes). The function

Uk (r,0) = n Y Ry (r,0,07) ) (093,67),  (16)
n
gq=1

defined on T* is called an approximate solution of the

problem (1), (2) on the closed block T3.

Everywhere below we will denote constants which are
independent of i and of the cofactors on their right by ¢, ¢, ¢;
for simplicity.

Theorem 4. There exists a natural number n such that for
1 > max {no, [lnH”h_l] + 1} , (17)

where x > 0 is a fixed number, the following inequalities are
valid:

max '”Z - u| < ch, )
(U r,6) = u(r,0))| < cr'*H* on . )
P
axﬁ—qayq (U (r,0) = u(r, 9))‘

(20)
<qH P on T\ O,

forall p=1,2,.... Everywhere 0 < q < p, u is a solution of the

problem (1), (2).

Proof. The proof is carried out analogically to the proof of
Theorems 1and 2 in [3]. O



4. Computational Algorithm

Let II ={(x,y):a, < x < ay,b <y < b}, wherea, -
a, = 2Phy, b, — b, = 29hy, hy > 0 is a fixed number, and p
and g are integers. We introduce a square grid with the lines
X =a;+ih, y = b + jh,h = hy2™™, m > 0 is an integer,
i=0,1,...,22" j=0,1,....,297" Let I, = {(x, y) : x =
x;=a,+ih,0<i<2P" y =y, = b +jh,0 < j <27} and
I, =T}, UL, UL;, UL, be aset of nodes on I' (the boundary
of IT) where

Ip={(xy):x=a,+ih 1 <i<2P™, y=b}, (21
L,={(xy):x=a, y=b +jh 1<j<2T™}, (22)
Ly, ={(xy):x=a,+ih,1<i<2P™ y=b}, (23)

Iy,={(xy):x=a, y=b +jh 1<j<27™}. (24)
We consider for each k = 2, 6 the finite difference problem
uz = Bkuﬁ on II,
(25)
uﬁ =@ on th, j=12,3,4,

where ¢, is a given function on I'j, that vanishes at the end
points.

The solution of the problem (25) can be found using the

superposition principle ulﬁ = ulfh + u’;h + u];h + ulzh as the sum
of solution of four problems of the type

k
uj, = By, on I,

k _ P
4

The solution of the problem (26), when j = 1 has the
representation

on Iy, (26)

on rh \ th, ] = 1,2, 3,4

“]fh (x,y)
: Zpi_ld sinh (ﬁ: (1-y/ (b~ bl))) sin nmx
B = " sinh/)’ﬁ a, —al’
2Pt _q
h
d,=2"°"" Z ¢, (a, + rh) sin M,
=1 44
(27)
where
2(b,-b
[35 = —( 2 1)sinh_1 sin —nﬂh R (28)
h 2(a, —a)
for the 5-point approximation [11],
6 _ 2 (bz B bl)
ﬁn - h
X sinh”! sinnmh/2 (a, — a,) )

\/1 - 2sin* (nh/2 (a, — a,)) /3
(29)
for the 9-point approximation [12].
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FIGURE 2: The errors with respect to number of quadrature nodes
n, in the “singular” part and in the “nonsingular” part by the BGM
when 5-point scheme is used with §* for k™' = 32, 64.
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F1GURE 3: The errors with respect to number of quadrature nodes
n, in the “singular” part and in the “nonsingular” part by the BGM
when 9-point scheme is used with S® for h! = 32, 64.

The Discrete Fast Fourier Transform is used for the
realization of the finite sums in (27). The solution of the
problem (26), for j = 2, 3,4 can be represented analogously.

Now we describe the algorithm of implementing the
BGM for the slit problem.

Step 1. Suppose that we have zero approximation ul];(o) to the
exact solution “ﬁ of (11)-(14).



Abstract and Applied Analysis 5
1.5 L5
(a) (b)
FIGURE 4: The highly accurate approximate solution UE(M) and the exact solution u in the “singular” part for h™' = 64, n = 140.
TaBLE 1: The errors by BGM when 5-point scheme is used with s? interpolation.
(hil, n) ||5h||(GNS) llen ||(GS) ||5£1) "(Gs) ||5£,2) ”(Gs) iter
(16, 85) 6.138 x107° 23127 x107° 6.432x107° 4464 x 107 12
(16, 100) 5.264 % 107 1.393x 107° 5.126 x 10°° 3.244%x107* 12
(16, 120) 5.599 x 107 1.150 x 10™° 5.385x 107" 3.430 x 107* 12
(32, 85) 1317 x107° 4.676 x 1076 1.129 x 107° 2272x107° 13
(32,100) 1.488 x 107° 1.889 x 107° 2.056 x 107° 1.523 x 107 13
(32,120) 1.491 x 107° 1.956 x 107¢ 2.053x107° 1.740 x 107* 13
(32,130) 1.508 x 107° 5.172x 107° 1.728 x 107° 4.659 % 107° 13
(32,140) 1.571 x 107° 3.319x10°° 2.407 x 107° 2.155%x 107* 13
(64,130) 3.720 x 107° 7.391 x 1077 2.306 x 107° 1.941 x 107° 14
(64, 140) 3.583 % 107° 7.071 x 1077 3.852x 10°° 3364 x 107 14
Step 2. Finding ufl(l) by the for;nula (13) on £]' we solve the u'fz(m) = Bkufl(’”) on IT},
system (11), (12) on each grid TI; by using the representation K(m) h
o . . = = <l< = -

of finite difference solution described before Step 1. Y ¢ onfyk=261sls5m=12

(30)

Step 3. Using (6) we calculate the values uﬁ(l)(0.93, 09) at the
quadrature nodes for each 87 = (q - 1/2)2n/n, 1 < q < nby
the formula (14).

Step 4. Repeating Steps 2 and 3 we have the sequence

ufl(l) ullj(z), ..., of Schwarz’s iterations defined as follows:

u’,;(m) (r,0) = 2 Z R, (r,6,67)
n
gq=1

x (r,0)ul™ " (0.93,67) ont],

k(m) _ ok, k(m-1) n
u,  =Su, on V',

As a stopping criteria of the Schwarz’s iterations (30), we
. . k k(m-1
use thfe inequality max%)l:m)___’smh(m) - “h(m )| < e for the
prescribed accuracy of € > 0.

Step 5. Let uZ(M)(O.%,Bq), 01 = (q-1/2)2n/n,1 < g < n,
in (14) be the values at the quadrature nodes on V" for the
final iteration m = M. Using these values we can calculate
the value of the solution at any point in the singular part by
the explicit formula

2 n
U™ (r,0) = 77[ Y R, (r,6,67) ur™ (0.93,67).  (31)
q=1
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TABLE 2: The errors by BGM when 9-point scheme is used with S° interpolation.
(h™',n) llerll sy llesllesy lle” sy llet? sy iter.
(16, 100) 2.741 x 107° 4.895%x1071° 6.778 x 10710 2293 x 107° 23
(16, 145) 2.789 x107° 3.786 x 1071° 5.108 x 107° 1.859 x 107° 23
(32,100) 4.706 x 107! 7.158 x 10712 2.593 x 107" 4.691 x 107 24
(32,125) 4.805%x 107" 2.694 x 10712 6.623 x 10712 4358 x 107! 24
(32,130) 4.838 x 107" 1.831 x 10712 7.257 x 10712 5.186 x 107! 24
(32, 145) 4.745 x 107" 3.903 x 1071 8.808 x 10712 5379 x 107! 24
(64, 125) 7.856 x 1071 2220x 107 1.296 x 10712 3.364 x 1071 25
(64, 130) 7.545x 107" 4.097 x 107 5376 x 107" 4.157 x 107" 25
(64, 145) 7.503 x 107" 4.396 x 107 1.614x 107 1.312x 10712 25

6, 6, -
TABLE 4: The order of convergence chp and Rng when h =27¢,

Q*I«S‘ 0 .
-0.5 _g5 x

FIGURE 5: The error IUZ’(M) — u| in the “singular” part for W' = 64,
n = 140.

2, 2, _
TaBLE 3: The order of convergence R Ggs, and R ng when h =27°.

_ 2, 2,
(2 Q; ”) mG]%S ERGSQ
(27, 85) 4.659 4.9459
(27, 85)

(27%,100) 3.5376 7.3742
(27°,100)

(27, 120) 3.7551 5.8793
(275, 120)

(27°,130) 4.0756 6.9976
(27°,130)

(27, 140) 4.3845 4.6938
(27%,140)

5. Numerical Results

The computational algorithm in Section 4 is applied and the
implementation of the block-grid method is carried out using
double precision. Let g, = U,lf(M)—u, 8}(11) = rl/z((aU;f(M)/ax)—

(Qu/ox)), &? = r*I*((2°UL™ [0x*) - (0°u/0x)) be the errors

in the “singular” part and ¢, = u}h‘(M)

“nonsingular” part of the domain G.

— u be the error in the

27%,n) R% RS
(27*,100) 58.253 68.386
(27°,100)

(27%,145) 58.788 97.005
(27°,145)

(275,125) 61.164 65.711
(275,125)

(27°,130) 64.140 74.926
(27%,130)

(27°,145) 63.241 88.92
(275,145)

In Table 1 the errors are given by the BGM when 5-point
scheme with S* interpolation is used, and the iterations are
terminated by using e = 5x 107°. Table 2 represents the errors
by the BGM when 9-point scheme is used with $° and the
stopping criteria for the Schwarz’s iterations is taken as € =
5% 107

The order of convergence in the “nonsingular” part, and
the order of convergence in the “singular” part of G are

k(M)

ERk’g | maxgs |u2,g - u|
GNs T k(M) >
maxgns |u27(0+1) - u|
oD (32)
maxgs 'U S — u|
mk;Q _ 27¢
G k(M) >
maxgs 'Uz_(gﬂ) - u|

respectively, where ¢ is a positive integer, M is the final
iteration number (Section4), k = 2,6. Taking h = 279,
0 = 4,5,6, Tables 3 and 4 represent the order of convergence
of the BGM in the “nonsingular” part and the “singular” part
of the domain G for k = 2 and k = 6, respectively.

The obtained numerical results in Tables 3 and 4 show
that the order of convergence of the approximate solution is
O(K?) for the 5-point scheme with $? interpolation (k = 2)
and it is O(h®) for the 9-point scheme with s¢ interpolation
(k = 6) in the “nonsingular” part. In both tables, the order of
convergence in the “singular” part is higher than the order of
convergence in the “nonsingular” part of the domain, which
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FIGURE 6: The first partial derivatives aU:(M> /0x and anfM)/ay in the “singular” part for k™' = 64, n = 140.

. &
Y axjg —-05_05 x 2
FIGURE 7: The second partial derivative aZU,f(M) /0x? in the “singu-

lar” part for h™' = 64, n = 140.

justifies the estimation (19) in Theorem 4. The errors with
respect to the number of quadrature nodes 7 in the “singular”
part and in the “nonsingular” part by BGM for k = 2, and
k = 6 are given in Figures 2 and 3, respectively. These figures
demonstrate that the error in the “singular” part is less than
the error in the “nonsingular” part for sufficiently large # as it
follows from the estimation (19) in Theorem 4. The graphical
results in Figures 4-9 are obtained by the BGM when 9-point
scheme is used with S® interpolation for h™* = 64, n = 140.
In Figure 4, the highly accurate approximate solution UE(ND
and the exact solution u is illustrated. Figure 5 represents the
decrease of the error function IUE(M) — ul in the “singular”
part of the domain as r approaches to zero, which agrees with

200 5 - -

Par, 0
ax,
“ 05 o5 x axis

FIGURE 8: The second partial derivative BZUE(M)/B)/2 in the “singu-
lar” part for W' =64, n = 140.

the estimation (19) in Theorem 4. Moreover, on the “singular”
part, up to second order derivatives of the solution at grid
points are approximated effectively by a simple differentiation
of the function (31). The shapes of the first partial derivatives
aU:(M) /ox, BUZ(M) /0y are demonstrated in Figure 6 and
the shapes (asz,(M) /axz)(aZU,f(M) /ayz), (E)ZUZ(M) /0x0y) are
given in Figures 7, 8, and 9, respectively, to show the singular
behaviour of the solution around the singular point.

5.1. Stress Intensity Factor. In engineering problems a very
important constant is the so-called stress intensity factor o.
This constant gives a measure of “the amount of torsion the
beam can endure before fracture occurs” [10, 13]. On the basis
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FIGURE 9: The mixed partial derivative 0> UZ(M) /0x0y in the “singu-
lar” part for Wl =64, n = 140.

TaBLE 5: The error of the stress intensity factor for fixed n = 140.

! lo, — o] log — ol

16 3.4791x10°° 3.7655 x 107'°
32 3.0364 x 107° 1.9451 x 1072
64 1.4899 x 107® 5.9952 x 107%°

of (31) we give a simple and highly accurate formula for the
stress intensity factor o denoting by oy for k = 2, 6:

k(M)
Uh

I (r,m)
0, = l1m
k r—0 r1/2

(33)
00 (0,93, 0) sin O
u, " (0.93,60) sin >

2
 1:/(0.93) q;

where 07 = (q—1/2)2r/nand M is the final iteration number.
The exact value of the stress intensity factor o is V2. For fixed
number of quadrature nodes n = 140, the second column in
Table 5 represents the error of the stress intensity factor when
5-point scheme is used with $* and the last column represents
this error when 9-point scheme is used with S°.

6. Conclusion

For the solution of the Laplace equation on polygons with
a slit, the real characteristics of the block-grid method is
investigated. The given polygon is decomposed into five over-
lapping rectangles and one sector. In the sector, we approxi-
mate the special integral representation of the solution, which
takes into account the behaviour of the exact solution near the
end point of the slit. On the rectangles, to approximate
Laplace’s equation on square grids either 5-point scheme is
used which is simpler by means of sparsity, or 9-point scheme
is used, which gives a highly accurate approximation. In
correspondence with the finite difference scheme used, a
gluing together of the subsystems is carried out effectively by a
sufficiently simple linear interpolation S*, or a highly accurate
interpolation S°. By choosing the step size h = 27%,27°,27,
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the obtained numerical results show that the order of con-
vergence of the approximate solution is O(h*) for the 5-point
scheme with $? and it is O(h®) for the 9-point scheme with s°
in the “nonsingular” part. The results also show that the order
of convergence in the “singular” part is higher than the order
of convergence in the “nonsingular” part of the domain. This
conclusion justifies the theoretical results obtained in [2-5].
Moreover, the shapes up to the second-order derivatives of
the highly accurate solution obtained by the BGM are shown
to display the singular behaviour at the end point of the slit.
Finally the stress intensity factor is approximated by the given
highly accurate formula.
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